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SCHAUDER ESTIMATES FOR EQUATIONS WITH CONE METRICS, 11

BIN GUO AND JIAN SONG

We continue our work on the linear theory for equations with conical singularities. We derive interior
Schauder estimates for linear elliptic and parabolic equations with a background Kihler metric of conical
singularities along a divisor of simple normal crossings. As an application, we prove the short-time
existence of the conical Kihler—Ricci flow with conical singularities along a divisor with simple normal

crossings.
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1. Introduction

This is a continuation of our paper [20]. Regularity of solutions of complex Monge—Ampgre equations is
a central problem in complex geometry. Complex Monge—Ampere equations with singular and degenerate
data can be applied to study compactness and moduli problems of canonical Kéhler metrics in Kéhler
geometry. In [43], Yau considered special cases of complex singular Monge—Ampere equations as
generalizations of his solution to the Calabi conjecture. Conical singularities along complex hypersurfaces
of a Kihler manifold are among the mildest singularities in K#hler geometry, and they have been
extensively studied, especially in the case of Riemann surfaces [28; 41]. The study of such Kahler metrics
with conical singularities has many geometric applications, for example, the Chern number inequality
in various settings [38; 39]. Recently, Donaldson [14] initiated the program of studying analytic and
geometric properties of Kédhler metrics with conical singularities along a smooth complex hypersurface on
a Kidhler manifold. This is an essential step in the solution of the Yau-Tian—Donaldson conjecture relating
existence of Kéhler-Einstein metrics and algebraic K-stability on Fano manifolds [7; 8; 9; 40]. In [14],
the Schauder estimate for linear Laplace equations with the conical background metric is established using
classical potential theory. This is crucial for the openness of the continuity method to find a desirable
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(conical) Kihler—Einstein metric. Donaldson’s Schauder estimate is generalized to the parabolic case [5]
with a similar classical approach. There is also an alternative approach for the conical Schauder estimates
using microlocal analysis [23]. Various global and local estimates and regularity are also derived in the
conical setting [1; 6; 11; 12; 13; 15; 19; 24; 29; 32; 44; 45].

The Schauder estimates play an important role in linear PDE theory. Apart from the classical potential
theory, various proofs have been established by different analytic techniques. In fact, the blow-up or
perturbation techniques developed in [36; 42] (also see [2; 3; 33; 34]) are much more flexible and sharper
than the classical method. The authors combined the perturbation method in [20] and geometric gradient
estimates to establish sharp Schauder estimates for Laplace equations and heat equations on C" with a
background flat Kdhler metric of conical singularities along the smooth hyperplane {z; = 0} and derived
explicit and optimal dependence on conical parameters.

In algebraic geometry, one often has to consider pairs (X, D) with X an algebraic variety of complex
dimension n and the boundary divisor D a complex hypersurface of X. After possible log resolution,
one can always assume the divisor D is a union of smooth hypersurfaces with simple normal crossings.
The suitable category of Kéhler metrics associated to (X, D) is the family of Kihler metrics on X with
conical singularities along D. In order to study canonical Kéhler metrics on pairs and related moduli
problems, we are obliged to study regularity and asymptotics for complex Monge—Ampere equation
with prescribed conical singularities of normal crossings. However, the linear theory is still missing
and has been open for a while. The goal of this paper is to extend our result [20] and establish the
sharp Schauder estimates for linear equations with background Kéhler metric of conical singularities
along divisors of simple normal crossings. We can apply and extend many techniques developed in [20];
however, new estimates and techniques have to be developed because, in the case of conical singularities
along a single smooth divisor, the difficult estimate in the conical direction can sometimes be bypassed
and reduced to estimates in the regular directions, while such treatment does not work in the case of
simple normal crossings. One is forced to treat regions near high codimensional singularities directly
with new and more delicate estimates beyond the scope of [20]. More crucially, the estimates in the
mixed normal directions (see Section 3D) relies on those in Lemma 3.3, which is new compared to the
case of a smooth divisor [20]. This enables us to compare the difference of mixed normal derivatives
at two different points. Readers who are interested only in the case of smooth divisors are advised to
omit Section 3D.

The standard local models for such conical Kédhler metrics are described below.

Let B =(B1,...,Bp) €(0,1)?, p <n, and let wg (or gg) be the standard cone metric on C” x C"~°
with cone singularity along S = Ule Si, where S; = {z; = 0}, that is,

V—1ldz; ndz .
wﬂ—ZﬁQ SO LN Vo dz adz, (1-1)

|2(1 Bi)
J=p+1
We shall use 52,41, . . ., 52, to denote the real coordinates of C" ™7 = R2"=2P guch that, for j=p+1,...,n,

Zj =521+~ —1s;.
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In this paper we will study the conical Laplacian equation with the background metric gg on C"
Agu= f in Bg(0, D\S, (1-2)

where Bg(0, 1) is the unit ball with respect to gg centered at 0. The Laplacian Ag is defined as

p k 8z,8z : az,-az,- L 9z7;07;
‘ j=p+1 '

We always assume

feC®Bg0,1) and ueC'(Bg(0, 1)) NCH(Bg(0, H\S).
Throughout this paper, given a continuous function f, we write

o) =wrr)= sup |f(z)— f(w)]
z,weBg(0,1)
dg(z,w)<r
for the oscillation of f* with respect to gg in the ball Bg(0, 1). It is clear that w (2r) < 2w (r) for any r < %
We say a continuous function f is Dini continuous if /01 w(r)/rdr < oo.

Definition 1.1. We will write the (weighted) polar coordinates of z; for 1 < j < p as
=1z, 6 =argz;.

We define D’ to be one of the first-order operators {3/ 082p41,-..,0/0s2,}, and N; to be one of the
operators {d/0r;, (B;r j)*1 (3/06;)} which as vector fields are transversal to S;.

Our first main result is the Holder estimates of the solution u to (1-2).
Theorem 1.2. Suppose B € (%, l)p and f € CO(B,g(O, 1)) is Dini continuous with respect to gg. Let
ue CO(Bﬂ O, )N CZ(Bﬁ O, 1)\8) be the solution to (1-2). Then there exists C = C(n, ) > 0 such that,
for any two points p, q € B,g( )\8

12, P8 2(1-))

0%u ()‘
0z 0z7;07; 1

o) Yo(r)
Sc(dllullLoc(Bﬂ(o,l))-i-/ . dr—i—d/ e dr), (1-3)
0 d

Ou ) —
9%, —0—(p) — Iz}l

(D)?u(p) — (D >2u<q>|+Z

j=1

forany 1 < j < p,

d 1
L w\r L wl\r
|N,~D/u<p>—N,-D’u(q>|sC(dl/f‘f Hleel o spc0.0) + / i)dr+d1/ﬁf 1 f <fdr), (1-4)
0

and, forany 1 < j, k < p with j #k,

w ! w(r
|Niju(p)—Niju<q)|EC(d‘/ﬂmaX—‘||u||Loo<B,,<o,1))+/ D dr-yat et [0 dr), (1-5)
d max

where d = dg(p, q) > 0 is the gg-distance of p and q and Byax = max{By, ..., By} € (%, 1).
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Remarks 1.3. (1) The number B.x on the right-hand side of (1-5) can be replaced by max{B;, B}.

(2) We assume B € (%, l)p for the purposes of exposition and simplification of the statements of
Theorems 1.2 and 1.7. When some of the angles B; lie in (0, %], the pointwise Holder estimates in
Theorem 1.2 are adjusted as follows: in (1-4), if B; € (0, %], we replace the right-hand side by the
right-hand side of (1-3); in (1-5), if both B; and By € (0, ], we also replace the right-hand side by that
of (1-3); if at least one of the B;, By is bigger than % (1-5) remains unchanged. The inequalities in
Theorem 1.7 can be adjusted similarly. The proofs of these estimates are contained in the proof of the

case when f; € (% 1) by using the corresponding estimates in (2-3).

An immediate corollary of Theorem 1.2 is a precise form of Schauder estimates for (1-2).
Corollary 1.4. Given B € (0,1)? and f € Cg’“(B,g(—O,l)) for some 0 < a < min{1, 1/Bmax — 1}, if
ue CO(Bﬁ O,1)n C2(Bﬂ (0, D\S) solves (1-2), then u € Clzg’a(Bﬂ(O, 1)). Moreover, for any compact

subset K € Bg(0, 1), there exists a constant C = C(n, B, K) > 0 such that the following estimate holds
(see Definition 2.1 for the notations):

(1-6)

||f||cg-a(3ﬂ<o,1)) )
min{L 1, 1} —a) ‘

ﬁ max

Remark 1.5. A scaling-invariant version of the Schauder estimate (1-6) is that, for any 0 < r < 1, there

llell c2. SC(HMHCO o, T
Cg*(K) (Bp(0,1)) Ol(

exists a constant C = C(n, 8, o) > 0 such that (see Definition 2.4 for the notations)

2 ), (1-7)

. (
”””cg’“wﬂ(o,r» = Cllullcosgo.ry + ”f”cg-a(g,;(o,r))

which follows from a standard rescaling argument by scaling r to 1.
Let g be a Cg’“—conical Kihler metric on Bg(0, 1) (see Definition 3.31). By definition g is equivalent
to gg. We consider the equation
Agqu=f in Bg(0,1) and u=¢ ondBg(0,1) (1-8)

for some ¢ € C°(d Bg(0, 1)). The following theorem is the generalization of Corollary 1.4 for nonflat
background conical Kéhler metrics, which is useful for applications of global geometric complex Monge—
Ampere equations.

Theorem 1.6. For any given 8 € (0, 1)?, f € Cg’“(Bﬂ(O, 1)) and ¢ € CO(BBlg(O, 1)), there is a unique

solution u € C;*“(B/; O,1)HnN CO(Bﬁ(O, 1)) to (1-8). Moreover, for any compact subset K € Bg(0, 1),
there exists C = C(n, 8, «, g, K) > 0 such that

”u”C;vO‘(K) = C(||u||CO(Bﬂ(O,l)) + “f”cg-c’(gﬂ(o’])))-

Theorem 1.6 can immediately be applied to study complex Monge—Ampere equations with prescribed
conical singularities along divisors of simple normal crossings, and most of the geometric and analytic
results for canonical Kéhler metrics with conical singularities along a smooth divisor can be generalized
to the case of simple normal crossings.
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‘We now turn to the parabolic Schauder estimates for the solution u € € O(Qﬂ) Ne 2(Q*;_f,) to the equation

ou
E:Agﬂu-i—f (1-9)

for a Dini continuous function f in Qg, where for convenience of notation we write
Qp :=Bp(0,1) x (0,1] and Qf := Bg(0, D\S x (0, 1].
Our second main theorem is the following pointwise estimate.

Theorem 1.7. Suppose B € (% l)p and u is the solution to (1-9). Then there exists a computable constant
C =C(n, B) > 0 such that, forany Q, = (p. tp), Qg = (q.15) € Bg(0, )\S x (7, 1] (for some { € (0, 1)),

[(D)?u(Q,) — (D)u(Qy)|

)

Jj=1

9%u
07;07;

d Al d w(r) d Yo (r)
SC(WHMHLOO(B/;(O,I))'FZ‘ /0 . dr+f37/d r—zdr .
and, forany 1 < j < p,

/ / dV/Bi=1 1 [T dVEi= 1t o(r)
INjDu(Qp) = NjDu(Qg)l = C\ —575—llullL=@s0.1) +1 . dr+—55 g dr,

0%u

0z7;07;

+

|Zj |2(1—,3_/)

3. u ou
(Qp) — |z;[20=FD 57 (2 = =-(Qy)

(Qq)

and, forany 1 < j, k < p with j #k,

1/:Bmax_]

NN, N <c(*? o [1e0 AT o),
INjNxu(Qp)—NiNu(Qg)l < Tﬂullmwﬂ(o,l))-i-f Ty r+ FEYEI BT r),

where d = dp g(Q,, Qy) > 0 is the parabolic gg-distance of Q, and Qg4, Pmax = max{py, ..., By},
and w(r) is the oscillation of f in Qg under the parabolic distance dp g (see Section 2A2).

If fe %”;’a/z(Q,g) for some o € (0, min(1/Bmax — 1, 1)), then we have the following precise estimates
as the parabolic analogue of Corollary 1.4.

Corollary 1.8. Suppose B (0, 1)? andu €€ O(ng) Ne 2(Qz) satisfies (1-9). Then there exists a constant
C = C(n, B) > 0 such that (see Definition 2.6 for the notations)

”f”cg;a/z(gﬁ) )

1
mln{m -1, 1} —a)
For general nonflat ‘@”; “/2_conical Kéhler metrics g, we consider the linear parabolic equation
ou .
E:Agu—}-f in Qg, u=¢ onaipQg. (1-10)

We then have the following parabolic Schauder estimates as an analogue of Theorem 1.6.

”u”(ﬁ;”’("‘ﬂ)/z(Bﬂ(O,1/2)><(1/2,1]) < C(||u||<,;0(gﬂ) + 0{(
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Theorem 1.9. Given 8 € (0, 1), f € %a /2 (Qﬂ) and ¢ € %”0(8739,3) there exists a unique solution
ue %24-01 (a+2)/2(B 0,1) x (0, 1D N %O(Qﬂ) to the Dirichlet boundary value problem (1-10). For any
compact subset K € Bg(0, 1) and gy > 0, there exists C =C(n, B, o, K, €9, g) > 0 such that the following
interior Schauder estimate holds:

”M||<€;+“’(2+‘”/2(K><[so,l]) = C(””H‘KO(Q'g) + ”f”%);v“/z(gﬂ))'

Furthermore, if we assume u|;—g = ug € C;*“(B,g 0, 1)), thenu € %132+a,(a+2)/2(3ﬂ(0’ 1) x [0, 1]), and
there exists a constant C = C(n, B8, a, g, K) > 0 such that

”M||‘K;+a‘(a+2)/2(1{x[0,1]) = C(”u”%()(Qﬂ) + ”f”ggﬂ”-“/z(gﬂ) + ””()Hcév"(gﬂ(()’l)))-

As an application of Theorem 1.9, we derive the short-time existence of the conical Kihler—Ricci flow
with background metric being conical along divisors with simple normal crossings.

Let (X, D) be a compact Kdhler manifold, where D = Z D; is a finite union of smooth divisors { D}
and D has only simple normal crossings. Let wg be a coe 8 (X )-conical Kéhler metric with cone angle 27 8
along D (see Definition 2.8), let &; be a family of conical metrics with bounded norm | ®]||. a/ « 2, and
let &g = wp. We consider the complex Monge—Ampere flow

dg (@ 4+ +/—100¢)"
i log( -

(X x[0,1)]).

)-i-f and ¢|;—0=0 (1-11)
@y

forsomefe%a a'/2

Theorem 1.10. Given o € (0, &), there exists T =T (n, @, f, &', &) > 0 such that (1-11) admits a unique
solution ¢ € %Ha (2+a)/2(X [0, T)).

An immediate corollary of Theorem 1.10 is the short-time existence for the conical Kihler—Ricci flow

w

m ——R1c(w)+Z(1 B)ID;],  wli=o = wo, (1-12)

J
where Ric(w) is the unique extension of the Ricci curvature of @ from X \ D to X, and [D,] denotes the
current of integration over the component D;. In addition we assume wy is a Cg’“ (X, D)-conical Kahler
metric such that

0 2 (1-13)
W0 = T T 2B -

Hj(|5j|%j)l Bi
where s; and & ; are holomorphic sections and hermitian metrics, respectively, of the line bundle associated
to Dj, and Q2 is a smooth volume form.

Corollary 1.11. For any given o € (0, '), there exists a constant T = T (n, wy, a, o’) > 0 such that the
conical Kdihler—Ricci flow (1-12) admits a unique solution w = w,, where o € ‘fg o/ 2(X x [0, T)) and,
foreacht € [0, T], w; is still a conical metric with cone angle 27 8 along D.

Furthermore, w is smooth in X\ D x (0, T and the (normalized) Ricci potentials of w, by which we
mean log(w" /wy), are still in CK;JFO“(H“)/Z(X x [0, T)).
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The short-time existence of the conical Kédhler—Ricci flow with singularities along a smooth divisor is
derived in [5] by adapting the elliptic potential techniques of Donaldson [14]. Corollary 1.11 treats the
general case of conical singularities with simple normal crossings. There have been many results in the
analytic aspects of the conical Ricci flow [5; 6; 15; 16; 24; 30; 43]. In [31], the conical Ricci flow on
Riemann surfaces is completely classified with jumping conical structure in the limit. Such phenomena is
also expected in higher dimension, but it requires much deeper and delicate technical advances both in
analysis and geometry.

2. Preliminaries

We explain the notations and give some preliminary tools which will be used later in this section.

2A. Notations. To distinguish the elliptic from parabolic norms, we will use C to denote the norms in

the elliptic case and % to denote the norms in the parabolic case.

We always assume the Holder component « appearing in C or G’ c.ef2

(O, mln{,Bm‘lx 1, 1}).

2A1. Elliptic case. We will denote dg(x, y) to be the distance between two points x, y € C" under the

(or other Holder norms) is in

metric gg. Bg(x, r) will be the metric ball under the metric induced by gg with radius r and center x. It
is well known that (C"\S, gg) is geodesically convex, i.e., any two points x, y € C"\S can be joined by
a gg-minimal geodesic y which is disjoint from S.

Definition 2.1. We define the gg-Holder norm of functions u € C 0(B,g (0, r)) for some « € (0, 1) as

”u”Cg’a(Bﬂ(O,r)) = ”u”CO(Bﬁ(O,r)) + [M]Cg'a(Bﬂ(O,r))’

where the seminorm is defined as

|u(x) —u(y)l
sup ———.

[M] 0, =
Cp (Bp0.r) x#yeBg(0,r) dﬂ(xa ¢

We denote by Cg’“(B,g (0, r)) the subspace of all continuous functions u such that ||u|| Cg‘a < 00.

Definition 2.2. The Cé’“—norm of a function u on Bg(0, r) =: Bg is defined as

p
— /
ez gy 2= Ielcoqny) + 1Vagtllcoqsg,gp + 2 IN; D'tll ey
j=1
9%u

|Z |2(1 Bj)_~
920z | ¢

DYV ullcgn g+ D IINNkLtIICom(B)-i—Z
I<j#k<p

(Bﬂ)
We denote by Cﬁ’a(Bﬂ (0, r)) the subspace of all continuous functions u such that [lu| 2« < co.
8

Remark 2.3. These spaces are generalizations of those defined in [20] and are slight variations of those
introduced in [14; 23].
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Let us compare the Schauder estimates in [14; 23; 20] in the special case when p = 1, i.e., the conical
singularities are supported on C"~!. The Holder space of [14] is defined using a collection of differential
operators as components of v/—139. The collection of differential operators in our definition for Cg’“
(see [20]) is given by

d .0 32 ) 3 9 3
N h NPT D/7_ _1_ _2_’ _D/s _I_D/ )
{ar Tae gt g T g g P

while those defined in [23] for the Holder space D%% gives the collection

{i 1L D, 8—2+r—1—+(ﬁ )~ 2 0 8D 19 py ” } (-1
or’ 90’ or? 002" r 90 T 9rog )’

Here the operators D’ are given in Definition 1.1. There seems to a typo in the original definition of (2-1)
in [23, p. 104, (16)], where the factor ! is missing in the operator r ~13/30 D’ (see [32, p. 57]). It was
pointed out by the referee that this typo does not affect Proposition 3.3 in [23] since the correct operator
was used in the proof. The space DS;“ is introduced in [23] as an alternative definition for the Holder
space of [14] as a consequence of the Schauder estimates in [23, Proposition 3.3]. The Schauder estimates
in [23] are stronger than those established in [14] by Donaldson and later in [20] by the authors because
of the additional operator 92 /0rd6 in (2-1). This also implies that the two Holder spaces from [14]
and [20] must coincide. For interested readers, we refer to the survey paper [32] for more details on the
characterization of the Holder space of [14] in terms of the operators in (2-1).

For a given set 2 C Bg(0, 1), we define the following weighted (semi)norms.

Definition 2.4. Suppose o € R is a given real number and u is a Cﬁ’“—function in . We will write
dy =dg(x, 082) for any x € 2. We define the weighted (semi)norms

[l = sup min(dx,dy)””‘M
Cﬂ (Q) xF#yeQ d (X )’)a
lulidogy = supdfluCol,  [u]dyg = sup d"“(Z|Nu|(x)+|Du|<x>)
xeQ xeQ\S |
(@) 042 (@) , ot24a | Tu(x) = Tu(y)|
7 sup d; | Tu(x)|, [ul s, . = sup min(dy,dy)
GO g CH'@ i ivea\s n dg(x, y)®
Nl =l + ] A+ ]S+ (]

C3 () coe) T eye) T ez 0 5@’

where T is the collection of operators of second-order

4y 02 )
|z, |21 —R) —, NN (j #£k), N;D', (D")*}. (2-2)
07,07

I*

When o = 0, we write the norms above as [ - ]* or || - ||* for simplicity of notation.

2A2. Parabolic case. We define Qg = Qg(0, 1) = Bg(0, 1) x (0, 1] to be a parabolic cylinder and

dpQp = (Bp(0, 1) x {0}) U (9B (0, 1) x (0, 1])
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to be the parabolic boundary of the cylinder Qg. We write Sp = & x [0, 1] for the singular set and
ot = Qp\Sp for the complement of Sp. For any two space-time points Q; = (p;, t;), we define their
parabolic distance dp g(Q1, Q) as

dp g(Q1, Q2) = max{y/|ty — 12|, dg(p1, p2)}.
Definition 2.5. We define the gg-Holder norm of functions u € ¢ O(Qﬂ) for some « € (0, 1) as

lullgerz g = Nllgogy + LUl guar g,

where the seminorm is

lu(Q1) —u(Q2)|

[u] aa/2 = Sllp .
@)= 5, Lovea, drp(Q1. Qo)
We denote by ‘5 o.af 2( Qp) the subspace of all continuous functions u such that [|u ||(6a “2(gy) <

Definition 2.6. The %ﬂz Fe@2)/2_horm of a function u on Qg is defined as
||u||%;+a.<a+z>/2(gﬂ) = ||u||%0(gﬂ) + ||Vgﬁ”||%°(Qﬁ,gﬁ) + ”T“”%;‘“/z(gﬂ)’

where 7 is the collection of all the second-order operators in (2-2) with the first-order operator 9/0¢.

For a given set 2 C Qg we define the following weighted (semi)norms.

Definition 2.7. Suppose o € R is a real number and u is a ¢ 2+ @D/2_function in Q. We will write

dp,g =dp g(Q, 0pQ) for any Q € Q2. We define the welghted (semi)norms

©) ) ota U(Q1) —u(Q2)] ©)
[u]” fre) sup  min(dp, g, dp.0,) 177 e SuPd lu(Q)I.
@ g 20.e0 o iPon dp,p(Q1, 02)* AN P.e
(o) o+l (o) o+2
[u] = sup dp < INjul(Q)+|D MI(Q)) [l = sup dp'5|Tu(Q)l,
%y (Q) 0c\Sp Z gﬁ @ 0eQ\Sp
. |Tu(Q1) — Tu(Q2)|
] warnp gy = Sup  min(dp,g,. dp,g,)" =,
N 01#0,eQ\5p P.8(01, 02)

(@) (o) (o) <o) (o)
[l || 2+oz @2 = ||u||%0(9) + [”]%1(9) + [M] ) + [u]%}92+a,(a+2)/2(9)'

When o = 0, we write the norms above as [ - ]* or || - |* for 51mphcity of notation.

2A3. Compact Kcihler manifolds. Let (X, D) be a compact Kihler manifold with a divisor D =) i Dj
with simple normal crossings, i.e., on an open coordinate chart (U, z;) of any x € D, DNU is given by
{zi---zp=0}and D; NU = {z; = 0} for any component D; of D. We fix a finite cover {Uy, z4,;} of D.

Definition 2.8. A (singular) Kéhler metric w is called a conical metric with cone angle 2 8 along D
if w is equivalent to wg locally on any coordinate chart U, under the coordinates {z,, ;}, where wg is the
standard cone metric (1-1) with cone angle 27 8; along {z,, ; = 0}, and w is a smooth Kihler metric in
the usual sense on X\ |, Us.

A conical metric w is in Cg “X,D)ifwis 1n C “(U,) for each a and w is smooth in the usual sense
on X\ |, U,. Similarly we can define the %ﬂ —comcal Kihler metrics on X x [0, 1].
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Definition 2.9. A continuous function u € C%(X) is said to be in CO “*(X, D) ifuisin CO (U,) locally on
each U, and u is C%*-continuous in the usual sense on X\ U, U We define the Cg “(X D)-norm of u

”u”COv“(X’D) = ||u||c0,oc(x\ U, Uasw) + Z “u”COv“(U

The C¥ 8 “(X, D)-norm depends on the choice of finite covers, and another cover yields a different but
equivalent norm. The space cY 8 *(X, D) is clearly independent of the choice of finite covers.

The other spaces and norms like Cé “X, D), %; o/ 2(X x [0, 1], D), etc., can be defined similarly.

2B. A useful lemma. We will frequently use the following elementary estimates from [20]. We write
B¢ (0, r) for the Euclidean ball in C with center O and radius r > 0.

Lemma 2.10 (Lemma 2.2 in [20]). Given r € (0, 1], suppose v € CY%(Bc(0, r)) N C%(Be(0, \{0})

satisfies

3%
1220~ ﬂoa oz =F inBe(0.n\{0)

for some F € L*°(Bc(0, r)). Then we have the following pointwise estimate for any 7 € B@( , ] 5 )\{0}
PR e (1),
‘—( =W g fRPPT i pie0.9), (23)
‘10g(|zl>‘ if Br=3
where the L*°-norms are taken in Bc(0,r) and C > 0 is a uniform constant depending only on the
angle B.

Finally we remark that the idea of the proof of the estimates in Theorems 1.2 and 1.7 is the same for
general 2 < p < n. To explain the argument more clearly, we prove the theorems assuming p =2, i.e.,
the cone metric of wg is singular along the two components S and S».

3. Elliptic estimates

In this section, we will prove Theorems 1.2 and 1.6, the Schauder estimates for the Laplace equation (1-2).
To begin with, we first observe the simple C°-estimate based on the maximum principle.
Suppose u € CZ(B,g O, H\S) N CO(Bﬂ (0, 1)) satisfies the equation

Agu=0 1in Bg(0, H\S, 3-1)
u=g¢ on aBﬁ(O, 1)
for some ¢ € CY(d Bg(0, 1)), then we have the following lemma.
Lemma 3.1. We have the maximum principle
inf o< inf u< sup u< sup o. 3-2)

9Bg(0,1) Bp(0,1) Bg(0,1) 3Bg(0,1)

Proof. Consider the functions ii, = u & €(log |z1|?> 4+ log |z2|?) for any € > 0. By the proof of Lemma 2.1
in [20], (3-2) is established. U
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The next step is to show (3-1) is solvable for suitable boundary values.

3A. Conical harmonic functions.

3A1. Smooth approximating metrics. Let € € (0, 1) be a given small positive number and define a smooth
approximating Kiahler metric g. on Bg(0, 1) as

v —1ldzi ndzy v —=ldza ANdZp

Pz 4= " "2 (|2 4 e)1-B

8e = +> V=1dzj ndz;. (3-3)
j=3

The g are product metrics on C x C x C"~2. It is clear that their Ricci curvatures satisfy
Ric(ge) = v/ =180 log((|z1* + )P (|z2* + )77 = 0.
Let u. € CZ(B,g (0, 1)) be the solution to the equation
Agucs =0 in Bg(0, 1) and ue=¢ onaBg(0,1) 3-4)

with a given ¢ € C 0@ Bg (0, 1)). Note that the metric balls Bg(0, 1) and B, (0, 1) are uniformly close
when € is sufficiently small, so for the following estimates we will work on Bg(0, 1).

Let u. be the harmonic function for A = A, as in (3-4), which we may assume without loss of
generality is positive by replacing u. by u. — infu, if necessary. We will study the Cheng—Yau-type
gradient estimate of u. and the estimate of Aj cue := (]z1|> + €)' 7P1(8%u./3z13Z1). Let us recall Cheng—
Yau’s gradient estimate first.

In Sections 3A2-3AS5, for convenience of notation, we will omit the subscript € in g, and u. in the
proofs of the lemmas.

3A2. Cheng—Yau gradient estimate revisited. We assume u. > 0, as otherwise we could consider the func-
tion u, + 6 for some 6 > 0 and then let § — 0. We fix a metric ball B,_(p, R) C Bg(0, 1) centered at some
point p € Bg(0, 1). Since Ric(g) > 0, the Cheng—Yau gradient estimate holds for A, _-harmonic functions.

Lemma 3.2 [10]. Let u. € C*(B( P, R)) be a positive Ag_-harmonic function. There exists a uniform
constant C = C(n) > 0 such that (the metric balls are taken under the metric g¢)

0OSC u
sup  |Vielg, (x) < C(n)—2 2R 7€

(3-5)
xeB(p.3R/4) R

As we mentioned above, we will omit the € in the subscript of u#, and g.. The proof of the lemma is
standard [10]. For completeness and to motivate the proofs of Lemmas 3.3 and 3.4, we sketch a proof.
Defining f =logu, it can be calculated that

Au  |Vul?
)

Af = —|Vf|% (3-6)

u u

Then by Bochner’s formula we have
AV = |VVF>+|VVF24+2Re(VS, VAF) +Ric(Vf, Vf)
> |[VVf|* —2Re(Vf, VIVF]?). (3-7)
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Let ¢ : [0, 1] — [0, 1] be a standard cut-off function such that ¢|j93/4) =1, ¢5/6,1=0and 0 < ¢ < 1
otherwise. Let r(x) = dg (p, x) be the distance function to p under the metric g = g.. By abusing
notation, we also write ¢ (x) = ¢ (r(x)/R). It can be calculated by Laplacian comparison and the Bochner
formula (3-7) that, at the (positive) maximum point ppm,x of H := P2V fI2,

2

_HZ_M[ﬂ 8(¢)2

" R RT ((2n—1)¢¢ +9¢" +(4)%) <0.

Therefore, for any x € B(p, %R),

IVul2 C(n)

(x) =|Vf())* = H(x) < H(pmax) < R (3-8)

3A3. Laplacian estimate in singular directions. We will prove the estimates of

Ajeue = (|zj] 24l ’3/8 0%
J

for a A, -harmonic function u..
Lemma 3.3. Under the same assumptions as in Lemma 3.2, along the “bad” directions z| and 7, we
have that Ay cue and Aj cue satisfy the estimates

OSCBR(p,R) U
sup  (|Actte](x) + | Ag et |(x)) < C(n)—2 2P ¢

(3-9)
xeB(p,R/2) R?

As in the proof of Cheng—Yau gradient estimates, we will work on the function f = f, =logu, and
we only need to prove the estimate for A .u.. We write Ay f := (|z11> + €)' 7P1(8%f/321871).
As above, we will omit the subscript € in A ¢ f. We first observe that

AAg f=0g Alf. (3-10)

Equation (3-10) can be checked from the definitions using the property that g, is a product metric. Indeed

2 2 2
((|zl|2+e)‘—ﬂ1 L SR S e +> i )

Ay f= (2P +e) P —rn

3 3 3 8_ 0 2322 3Zj32j
2 1-8 92 2 1-8 92 - g
=(zal"+e) ™ — A1 f+(z21"+€) 77 —A f+ — A1 f=Ag AL f.
(2P +0 o A f 4 (2l + 0! ot f ;azjaz,. 1f =g A f
On the other hand, note that A, f = A, f = —|V£|? by (3-6). Choosing a normal frame {ey, ..., e,} at

some point x such that dg(x) =0 and A f = f;7, we calculate

MIVEE = fifii = Fifii+ Fiifi+ fpi 5+ fifana
= firfji + fiifi + fifig + (i + fn Ry i)
= ViV P+ ViV +2Re(VS, VAL f) + fu 7R 1
> (A1 f)>+2Re(VS, VA f). (3-11)
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Then
A(=A1f) = —A1Af = AVFIF > (A1 f)* +2Re(VS, VA f).

Let ¢ : [0, 1] — [0, 1] be a standard cut-off function such that ¢|o,1/2) = 1 and ¢|;2/3,1) = 0. We also
define ¢(x) = ¢(r(x)/R). Then consider the function G := 0 (—A f). We calculate

AG = A(g*(—=A1 1))
= @*A(=A1f) +2Re(Vp?, V(=A 1 f)) + (= A1 [ Ap?
> 02 ((A1 )2+ 2Re(VS, VAL ) +2Re(Ve?, V(—A; ) + (—=A; f)Ag2. (3-12)

We want to estimate the upper bound of G. If the maximum value of G = ¢?(—A1 f) is negative, we
are done. So we assume the maximum of G on B(p, R) is positive, which is achieved at some point
pmax € B(p, %R) Hence, at pna.x we have (—A; f) > 0. By Laplacian comparison, Ar < 2n —1)/r,
and we get, at pmax,

2 2 1 " N2
Ay~ > F(Qn—l)w +oe" +(¢)7). (3-13)
Thus, at pmax, the last term on the right—hand side of (3-12) is greater than or equal to
(- Alf) =(2n = Doy’ + 9" + ().

Substituting this into (3-12), it follows that, at pyax, we have AG <0 and VA f = —2<p*1A1fV¢J,
and hence

0> AG
_ _ 2
> ¢? (A1 f)*+2¢° Re(Vf, VA f)+4p Re(Vg, V(=A )+ (=A1f) 5 (2n— Dog'+9¢"+(@)?)

2
> @? (A1 f)*—do| AL f|IVS] IWI+8A1f|V<pI2+(—A1f)ﬁ((2n—1)<p<p’+<p<p”+(<p’)2)

_ & -1 |V <P|2
= 740" GIVSIIV¢|-8G— R2 G (@n—1)gg' +90" + @)
G*  |¢'|IVf] lo'|? 2G
> ——4 G-8 G+ 2n—1)p¢’ " 9.
z Ro Ry R2 S(2n—1)p¢ +9¢"+(¢'))
(3-14)
Therefore, at ppnax € B(p, %R),
Av, /2
G2_4<p|<ﬂR e |s0|

and combining (3-8) and the fact that ¢, ¢’, ¢” are all uniformly bounded, we can get, at pmax,

C(n)

G?P<CMR*G = G(pmw)=< e

Then, for any x € B(p, 1 R), where ¢ = 1, we have

C
AL = G = Glpa) =
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Moreover, recall that f =logu and —A; f = —Aju/u + |V, f|?, therefore it follows that

sup (—ﬂ(x)) < C,i’l)- (3-15)

xeB(p,R/2)

This in particular implies that

0SC u
sup  (—Au(x)) < Cn)— L2 < C(n)—L
xeB(p,R/2) R R

OSCB(p,R) u (3-16)

On the other hand, consider the function & = maxp,, gy # — u, which is still a positive g.-harmonic
function with Agzit = A, it = 0. Applying (3-15) to the function i, we get

sup ( Ar) >= sup (—ﬂ(x))s%, (3-17)

xeB(p.R/2) \MAXB(p. R) U —U(X) ) xeB(p.R/2) i
which yields
sup  Aqu(x) < C(n) R E (3-18)
x€B(p,R/2) R
Combining (3-18) and (3-16), we get
OSCR(p,R) U
sup [ Aqu|(x) < Clm) 50— (3-19)
x€B(p,R/2)

3A4. Mixed derivatives estimates. In this subsection we will estimate the mixed derivatives

Ff  f i f 9f 1ig22

Vv,V 2: 1,22 and V1V; 2: = =
ViV fl 92102 8Z18Z2g 8 IViVafi 921072 021022

’

where as before f =logu and u is a positive harmonic function of A, . Here for simplicity, we omit
the subscript € in u., fe and g.. Observing that since g = g is a product metric with the nonzero
components g,z depending only on zi, it follows that the curvature tensor

P& ,308i3 08y
0z107; 0z 0z

Risi=

vanishes unless i = j =k =1[/¢€{l,2} and also R;;;; >0 foralli =1,...,n.

We fix some notation: we will write fj» = V|V, f (in fact this is just the ordinary derivative of f with
respect to g, since g is a product metric), |f12|§, = |V1V2f|§, etc.
Let us first recall that (3-11) implies

A=A f = A2 f)
n
=Y @ ¢ fusip+g" ¢ s+ 7 fufoi + 878 hoi fip)
k=1 _ _ _
—2Re(V, V(=A1f — M f)) + fifig" " Riiyi + /5828 Rysps

> (Vi [P+ ViV f P+ Va2 Vi f P+ V2V f1P) = 2Re(V, V(=AL f — Ar f)). (3-20)
k=1
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Next we calculate A|V;V, f]2. For convenience of notation we will write f!? = fi5 gli gzi, and hence
|V1V2f|2 = flzflz. We calculate
AIVIVaf 2 = g (fraf D = &5 o f Dz (since g is a product metric)
= gk]z(fukléflz + f12kf12,12 + f121€f12,k + f12f12,k12 ) (3-21)
The first term on the right-hand side of (3-21) is (by Ricci identities and switching the indices)
8% F2(frria + 8™ fort Riigie + 8™ fiom Ry i)
= 8" 2 (figra + 8™ fu2 Riii + 8™ fn Rigirie + 8™ font Regiog + 8™ fim Roiog)
= g% F2(finy + 8™ frr Rigirie + 8™ funt Riini)
= 8k1€f12fk1212 +811811f12f21R1ili +82282§f12f12R2222v (3-22)
and the last term on the right-hand side of (3-21) is the conjugate of the first term; hence we get
AIVIVaf P =2Re(f 2 (A1) + 272 fir (8" 8 R 11 + 8287 Rzns)
+&" froe % + & fif . (3-23)
Recall from (3-6) that Af = —|Vf|?; hence the first term on the right-hand side of (3-23) is
2Re(f(Af)12) = 2Re(f (= IVfP)12)
= —2Re(f 2™ (furnfi + fui fro + fia fir + fifi1n)
— —2Re(f "2 (fime fr + fr fo + fia fir + fifiok — fefnRuaog™)
= —4Re(Vf, VIViVa f %) = 2Re(f 2" i oz + 2% fia fi)- (3-24)

Combining (3-24) and (3-23), we get

AIVIVaf | = —4Re(VE VIVIVaf 2+ (i f 12 + froi f15)
k

—2Z(|V1V2f| ViV fIIVAVEFIH IV fIIV2 Vi fFHIVIVEFD. - (3-25)
k

On the other hand, by Kato’s inequality we have
2
AV f P =2IViVa fIAIVI Vo f | 42| VIV Va ]|
S2AVIVafIAIVIVaf 14 Y D IViViVaf P + ViV Vo f 1P
k

=2AViVaf|AIVIVaf I+ Y fioef' 2+ frp f 1. (3-26)
k

Combining (3-25) and (3-26), it follows that

AIVIV2f| 2 =2Re(VE, VIV Vo fl) = Y (Vi fIIVaVi fl + V2V fLIVIVESD. (3-27)
k
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Combining (3-20) and (3-27) and applying the Cauchy—Schwarz inequality, we have
A(VIV2f|4+2(=A1f = Az f)) = =2Re(Vf, V(IViVa f| +2(=A1f = A2 f)))
n
+ D (VISP + IVIVEf P+ IV Vi f 1P+ [VaVi f ). (3-28)
k=1
Note that the sum on the right-hand side of (3-27) is (recall under our notation |V Vj f 1> = (A1)
greater than or equal to
IVIVAf P4 = AP+ | = Ao f P 2 G(VIV2 I+ 2(=A1f = A2 )%,

so we get the equation

A(VIVafl+2(=A1f = Ay ) = =2Re(Vf, V(IViVa fl +2(= A1 f — Az f)))
+ SUAVIVafI+2(=A1 f — Aaf)? (3-29)
Write
Q=" (IViVafI+2(=A1f — A f) =17 Q1,
where n(x) =n(r(x)/R) and 7 is a cut-off function such that 7|jo,1/3) = 1 and 7[1/2,1] = 0. The following
arguments are similar to the previous two cases. We calculate
AQ=n*AQ1+2Re(VP*, VQi)+ Qi An’
> —2n"Re(Vf, V1) +2Re(Vr’, VOI) + $57° Q7 + Q1 An’. (3-30)

Apply the maximum principle to Q, and if max Q < 0, we are done. So we may assume that max Q > 0
and that it is attained at pp,x; thus at pmax, we have Q1 >0, AQ <0, VQ| = —277_1 01Vn and

2 2 14 " N2
Q1An” = Ql—Rz((2n— Dnn”+nn” + (m)7).
So, at pmax,

zQ2

_ 2
0> AQ >4nQRe(Vf, Vi) —80:|Vn* +1 + Q1 =(@n =Dy + 0"+ )%

0 80 (n )2 Q
12 172 n2 R2 Rz 2
_(Q2 40|V f| 800 100 Q)

+40n"' Re(Vf, V) — —=(@n =Dy’ +nm" + @)

12 & ¢ ¢ w

(3-31)
where we choose 1 such that ||, |[n”| < 10, for example. Therefore, at pyax € B(p, %R), we have

C(n)
R

0? 0 40|Vf| 800 100n
12 R R2  R?

)50 =  Q(Pmax) =

since sup B(p.R/2) IVl <C (n)R~! from the previous estimates. Then, for any x € B(p, %R), we have

C
010 = 121 01(0) = Q) = Qpmar) = 2.




SCHAUDER ESTIMATES FOR EQUATIONS WITH CONE METRICS, II 773

Thus it follows that

C
IViVa fl(x) = Q1(x) +2(A1 f(x) + Az f (X)) < % +2(A1f(x) + Az f(x)).

On the other hand, from |V V; f| = [(V1Vou/u) — (Viu/u)(Vou/u)|, we get
IViu(x)| [Vau(x)l
u

IViVaul(x) < [ViVa f () [u(x) + u(x)

SCMﬁ%?+2Aﬂmm+2Am00+u&ﬂWZ&ﬂHbmm|

u
OSCB(p,R) u
<C(n) R (3-32)
Therefore we obtain
su OSCB(p,R) U )
p IV Voul < Cn) 2R E (3-33)
B(p.R/3) R

By exactly the same argument we get similar estimates for |V Vsu| and |V, Viu| + |V Viu| for k # 1.
Hence we have proved the following lemma.

Lemma 3.4. There exists a constant C(n) > 0 such that, for the solution u, to (3-4),

OSCp . (0,R) Ue
sup  (IViVjuuelg, + Vi Vittelg,) < Cn)——< ===
Bge (O,R/Z) R

foralli, j=1,2,...,n.

3AS. Convergence of u.. In this subsection, we will show that the Dirichlet problem (3-1) admits a
unique solution for any ¢ € C 0@ Bg(0, 1)). Here we will write Bg = Bg(0, 1) for simplicity of notation.

Proposition 3.5. For any ¢ € C%(d Bg), the Dirichlet boundary value problem (3-1) admits a unique
solutionu € C 2(B,g \S)NC O(B_ﬂ)' Moreover, u satisfies the estimates in Lemmas 3.2—3.4 with u, replaced
by u and the metric balls replaced by those under the metric gg, which we will refer to as “derivatives
estimates” throughout this section.

Proof. Given the estimates of u, as in Lemmas 3.2-3.4, we can derive the uniform local C>“ estimates
of u. on any compact subsets of Bg(0, 1)\S.

The C° estimates of u, follow immediately from the maximum principle (see Lemma 3.1).

Take any compact subsets K € K’ € Bg(0, 1). By Lemmas 3.2 and 3.3, we have

—p, | U _p,| Ou du luelloo
I=pr| € 1= € <o) —=—=2— 3-34
sg/p<|Z1| ‘821 + |z2] 3% + as, )_ (n)d(K’,aBﬂ)’ (3-34)

0%u 0%u 9u lucll
1-B € 1-8; € € <C elloo 3.35
s;(l/p(m' ‘askazl Tl 05,022 0si0s ) - (n)d(K/, dBg)?’ (3-35)
and the third-order estimates

*u 3%u lue |
= - 1=f2 : < ) <cmy—2 3-36
i (lZ” szasos| T2 azsan | T |Bs; 050 >— Mok asg 070
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Moreover, applying the gradient estimate to the A, -harmonic function Ay cu., we get

llee lloo

1—8>
+ 22| d(K',9Bg)°

)SC(n)

0
gAl,eue

_ 0
Sup<|zl |1 A ‘8_Z1A1,eue

0
+ ‘_Al,eue
K’ 3Sj

From (3-34)—(3-36), we see that the functions u,. have uniform C>-estimates in the “tangential directions”
on any compact subset of Bg(0, 1). Moreover, for any fixed small constant § > 0, let 75(S) be the tubular
neighborhood of S. We consider the equation

2n
Zué

Aete = (1 P+ 21 1 (1552 4 )1 Ou +282”‘ =0 on K'\Ts2(S)
e 921021 022022 ot 8s12. /20

which is strictly elliptic (with ellipticity depending only on § > 0). Hence by standard elliptic Schauder
theory, we also have C%*_estimates of u. in the “transversal directions” (i.e., normal to S) and the mixed
directions on the compact subset K\ 75(S). By taking § — 0 and K — Bg, and using a diagonal argument,
up to a subsequence, the u, converge in Clzog‘ (Bg\S) to a function u € C 2")‘(Blg\S). Clearly, u satisfies
the equation Agu = 0 on Bg\S, and the estimates (3-34)—(3-36) hold for u outside S, which implies
that u can be continuously extended through S and defines a continuous function in Bg(0, 1). It remains

to check the boundary value of u.
Claim: u = ¢ on 9 Bg(0, 1). It remains to show the limit function u of u. satisfies the boundary condition

u =@ on dBg(0, 1), which will be proved by constructing suitable barriers as we did in [20].
The metric ball Bg(0, 1) is given by

2n
dg(0.2)* = |1 + 1222+ ) 57 < 1}.

Bg(0, 1) = {ze@"
j=5

Bg(0, 1) C Ber (0, 1), and their boundaries only intersect at S| NS, where z; = z = 0. Fix any point
q € 0Bg(0, 1) and consider the cases g € S| NSy and g € S1 N Ss.

Case 1: g € S| NSy, ie., z1(g) = z2(q¢) = 0. Consider the point
¢ = —q € 3Bg(0,1)N 3B (0, 1).

Since ¢ is the unique farthest point from ¢’ on 9 Bg(0, 1) under the Euclidean distance, the function
WV, (z) :=den (2, q')? — 4 satisfies W, (gq) =0and W, (z) <O forall z € dBg(0, 1)\{g}. By the continuity
of ¢ for any § > 0, there is a small neighborhood V of g such that ¢(q) —§ < ¢(2) < ¢(g) + § for
all z € 9Bg(0, 1) NV, and, on 9B (0, 1)\V, we have that ¥, is bounded above by a negative constant.
Hence we can define

0g(2) :==9(q) =8+ AV, (2) < ¢(2)

for all z € Bg(0, 1) if A is chosen large enough. The function ¢, is A, -subharmonic; hence by the
maximum principle we have u(z) > ¢, (z) for all z € Bg(0, 1). Letting € — 0 we get u(z) > ¢, (z), taking
z— g we have liminf,_, , u(z) > ¢(g) — 8, and since § > 0 is arbitrary we have liminf,_,, u(z) > ¢(g).
By considering the barrier function ¢(g) + 38 — AW, (z) and using a similar argument it is not hard to
see that lim sup,_,, u(z) < ¢(q); hence lim,_, ; u(z) = ¢(q) and u is continuous up to g € 9 Bg(0, 1).
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Case 2: g € 0Bg(0, 1)\S1 NS,. We first consider the case when z1(g) # 0 and z2(g) # 0. The boundary
0Bg(0, 1) is smooth near ¢, and hence satisfies the exterior sphere condition. We choose an exterior
Euclidean ball Bcx (g, r,) which is tangential to d Bg(0, 1) (only) at ¢, i.e., under the Euclidean distance,

q is the unique closest point to ¢ on d Bg(0, 1). So the function

1 1
|z — é|2n—2 rgn—Z
satisfies G(¢q) =0 and G(z) < O for all z € dBg(0, 1)\{g}. We calculate

G(z) =

(3-37)

3°G 932G " 9%G
Ay G = (P + o ot (o P .
021071 022022 = 0zk0Zk
392G 392G
=(lz1*+e) P - ) —— 4+ (2P + )P - ) ——
8213Z1 822322
2 2 —Be+1 ~ 12
Zk|” + € —1 nlzy —
ZZ(_n+1)(| kl )~ - (_ |Zk qu;| +1> > —C(q.ry).
P |z —q] lz —ql

The function
W, (z) = A(dg(z,0)* — 1) + G(2)

is A, _-subharmonic for A > 1, and ¥, (¢) =0 and ¥, (z) < 0 for all z € dBg(0, 1)\{g}. We are in the
same situation as Case 1, so by the same argument as above, we can show the continuity of « at such a
boundary point q.

In the case when z1(g) # 0 and z5(g) = 0, the boundary d Bg(0, 1) is not smooth at g and we cannot
apply the exterior sphere condition to construct the barrier. Instead we use the geometry of the metric
ball Bg(0, 1). Consider the standard cone metric

dz1 ®dz; - _
2
8 =Bl i +k§ das @3

with cone singularity only along S; = {z; = 0}. We observe that the metric ball Bg(0, 1) is strictly
contained in By, (0, 1), and the boundaries of these balls are tangential at the points with vanishing
zp-coordinate. Thus g € 9Bg(0, 1)N Z)Bgﬂ1 (0, 1) and 8BgﬂI (0, 1) is smooth at g, so there exists an exterior
sphere for E)Bgﬂl (0, 1) at g. We define a similar function G(z) as in (3-37), and, by the strict inclusion of
the metric balls Bg(0, 1) C Bgﬁl (0, 1), it follows that G(g) =0 and G(z) < 0 for all z € 9Bg(0, 1)\{gq}.
The remaining argument is the same as before. ]

Remark 3.6. For any constant ¢ € R, the Dirichlet boundary value problem
Aggu=c in Bg(0, D\S and u=¢ onadBg(0,1)

admits a solution u € C2(Bg\S) N C°(Bg) for any given ¢ € C°(d Bg). This follows from the solution i

of (3-1) with boundary value ¢ = ¢ — %c(n —2)7! 23"25 sjz.. Then the function u =it + %c(n —2)~! j sjz.
solves the equation above.
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For later application, we prove the existence of solutions for a more general right-hand side of the
Laplace equation with the standard background metric. This result is not needed to prove Theorem 1.2.

Proposition 3.7. For any given ¢ € CO(BBﬂ O,1)and f € Cg’a(B,g (0, 1)), the Dirichlet boundary value
problem

{Agﬂv =f inBg(0, D\S, (3-38)

V=9 on dBg(0, 1)
admits a unique solution v € CZ(B/; O, D\S) N CO(B,Q 0, 1)).
By Theorem 1.2, the solution v to (3-38) belongs to Cﬁ’“(B,g O, 1)nN CO(Bﬂ 0, 1)).

Proof. The proof is similar to that of Proposition 3.5. As before, let g. be the approximating metrics (3-3)
of gg which are smooth metrics on Bg(0, 1). By standard elliptic theory we can solve the equations

{Aggvé = f inBg(0, 1),

(3-39)
Ve =¢ on dBg(0, 1).

For any compact subset K € Bg(0, 1) and small § > 0, we have a uniform C% -pound of v, on K \T5(S)
for some o’ < . Thus v, converges in the C>% -norm to a function v on K\73(S) as € — 0. By a
standard diagonal argument, letting K — Bg(0, 1) and § — 0, we can achieve

C2¥ (Bg(0,)\8) ,
ve —= T 0 e CEY (B0, 1)\S) as e — 0.

loc

Clearly v satisfies (3-38) in Bg(0, 1)\S. It only remains to show the boundary value of v coincides with ¢
and v is globally continuous in Bg(0, 1).

Global continuity: v € CO(B,g(O, 1)). It suffices to show v is continuous at any p € SN Bg(0, 1). Fix
such a point p and take Ry > 0 small enough that Bcx(p, 10Ry) N9Bg(0, 1) = &. We observe that
1gcr < ge < gp, soforany r e (0,3),

Bg,(p.r) C By (p,r) C Ben(p, 2r). (3-40)
In particular, the balls B, (p, 5Ro) are also disjoint with 9 Bg(0, 1).

Since Ric(ge) > 0, we have the following Sobolev inequality [25]: there exists a constant C = C(n) >0
such that, for any & € COI(BgE (p, 1),

(=1)/n o 1/n
(f hZ”/<"—‘)wg) < c( ) / |Vh|; o). (3-41)
Be. (por) Vol, (B, (p, 1)) By, (p.r) ¢

It can be checked by straightforward calculations that Vol,, (Bg, (p, 1)) > co(n) > 0 for some constant ¢

independent of €. Then Bishop’s volume comparison yields, for any r € (0, 1),
C1(n)r®" = Volg, (B, (p. 1)) = c1(m)r™".

Thus the Sobolev inequality (3-41) is reduced to

(n—=1)/n
( / hzn/<n—1>a,g) <C f |Vh|} o] forall h € Cj(By, (p.r)). (3-42)
Bge (p.r) ng (p.r)
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With (3-42) at hand, we can apply the same proof of the standard De Giorgi—-Nash—Moser theory (see the
proof of Corollary 4.18 in [22]) to derive the uniform Holder continuity of v, at p, i.e., there exists a
constant C = C(n, B8, Rg) > 0 such that

OSCRBg(p,r) Ve < 0SCB,, (p,r) Ve < Cl”a// for all r € (0, Ry)

for some o” =" (n, B, Ro) € (0, 1), where in the first inequality we use the relation (3-40). Letting € — 0
we see the continuity of v at p.

Boundary value: v = ¢ on dBg(0, 1). The proof is almost identical to that of Proposition 3.5. For
example, the function ¢,(z) = ¢(q) — 8§ + AW, (z) defined in Case 1 in the proof of Proposition 3.5
satisfies A, ¢,(z) > maxy f if A > 0 is taken large enough. Then from A, (¢; —ve) > 0 in Bg and
¢y —@ <0 on dBg, applying the maximum principle we get ¢, < v in Bg(0, 1). The remaining arguments
are the same as in Proposition 3.5. Case 2 can be dealt with similarly. ]

Remark 3.8. Let HO1 (Bg(0, 1), gg) be the completion of the space of Cé (Bg(0, 1))-functions under the

norm
1/2
IVl 2 =(f |Vul, w) :
(gp) B3 O.1) 88~ B

For any h € Cé(Bﬂ (0, 1)), letting € — 0 in (3-42), we get

(n—1)/n
|h|2"/"—1w"> < c/ V| o (3-43)
</Bﬂ<p,r) p Bapry PP

for the same constant C in (3-42). That is, the Sobolev inequality also holds for the conical metric wg.

3B. Tangential and Laplacian estimates. In this section, we will prove the Holder continuity of Aju for
k=1,2 and (D’)?u for the solution u to (1-2). The arguments of [20] can be adopted here. We recall
that we assume By, B, € (%, 1). We fix some notations first.

For a given point p ¢ S, we define r;, = dg4(p, S), the gg-distance of p to the singular set S. For
simplicity of notation we will fix T = % and an integer k, € Z_. to be the smallest integer such that thr < s
and k; , € Z, the smallest integer k; , such that thir < dg(p,S;) fori =1,2. So k, =max{ky p, k» »}.
We write p; € §; and p, € S; for the projections of p to S; and S,, respectively.

For j =1, 2, we will write

21-p;_ 07w
A,’I/t = |Zj| 7 —.
‘ 07,07

We will consider a family of conical Laplace equations with different choices of k € Z+.

(1) If k > k,, the geodesic balls Bg(p, %) are disjoint from S and have smooth boundaries. We note
that gg is smooth on such balls. By standard theory we can solve the following Dirichlet problem for
ux € C¥(Bg(p, ) NCO(Bg(p, T9):

{Apuk = f(p) in Bg(p, ),

3-44
Uy =1U on BBﬁ(p,tk). ( )
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(i1) Without loss of generality, we assume dg(p, S1) < dg(p, $2), 1.e., ki, > kz ,. We now solve the
following Dirichlet problem for u; € C*(Bg(p1, 2tX)\S1) N CO(Bg(py, 21%)) for ks, +2 <k <k p:

Aguy = in B 27k
puk = f(p) 1in Bg(pi, 2t );51, (3-45)
Uy =u on dBg(p1, 2t").
By similar arguments to those in the proof of Proposition 3.5 and Remark 3.6, such u; exists.
(iii) For2 <k <ka p+ 1, letux € C*(Bg(p1,2, 2t5)\S) N CO(Bg(p1 2, 27%)) solve the equation
Agug = in B ,275),
pur = f(p) 1nBg(pi2, 217 )k (3-46)
Uy =1u on dBg(p1.2,21%),

whose existence follows from Remark 3.6. Here p; 2 = (0; 0; s(p)) € S1 NS, is the projection of p; to Ss.

We remark that we may take f(p) = 0 by considering u = u — %f(p)(n —2)"!s —s(p)|?. If the estimate
holds for i, it also holds for . So from now on we assume f(p) = 0.

Lemma 3.9. Let u; be the solutions to (3-44)—(3-46). There exists a constant C = C(n) > 0 such that,
forall k € 7., we have the estimates

itk — 1]l oo 3,y < CMT*0(TH), (3-47)

where we define ék(p) as
Bg(p, ") if k>kp,
Bi(p):={ Bg(p1,2t%)  if ko, +2<k <kip, (3-48)
Bg(p12.27%) if2<k<ky,+1
for different choices of k € Z .

We will also define A By (p) to be the ball concentric with By (p) with radius scaled by A € (0, 1).
This lemma follows straightforwardly from Lemma 3.1 and the definition of w(r), so we omit the
proof. By the triangle inequality, we get the estimates

itk = w11l o 5, ) < C ) T* 0 (25). (3-49)

Since uy — uj41 are gg-harmonic functions on %ék, applying the gradient and Laplacian estimates
(3-5) and (3-9) for harmonic functions, we get the following lemma.

Lemma 3.10. There exists a constant C(n) > 0 such that, forallk € 7,

1D ug — D'utrsill ooy, 13y < C () (3-50)
and
2
sup (Z|A,~<uk — D) + (D) g — <D’>2uk+1|) < Cmw(th), (3-51)
(Bk/3IN\S Ni=1
where we recall that D' denotes the first-order operators 3/ds; fori =5, ...,2n.

The following lemma can be proved by looking at the Taylor expansion of uy at p for k > 1 as in
Lemma 2.8 of [20].
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Lemma 3.11. Fori =1, 2, we have the limits
lim D'ug(p) =D'u(p), lim (D'Yu(p) = (D)Vu(p). lim Aju(p) = Aju(p). (3-52)
k—o00 k— o0 k— o0
Combining Lemmas 3.10 and 3.11, we obtain estimates on the second-order (tangential) derivatives.

Proposition 3.12. There exists a constant C = C(n, B) > 0 such that
w(r)

r

1
sup  [(D')’ul+|Aju] < C<||M||L°°(Bﬂ(o,1)) +/
Bg(0.1/2\S 0

dr +1£(0) |). (3-53)
Proof. From the triangle inequality we have, for any given z € Bg(0, 3)\S,

(DY2u(@)] <Y 1(D)ui(2) = (D) ur1 @)+ (D) ua(2)]
k=2

00 1
w(r)
<Cm) Y () +Cn) oscpy.1) o < Cln, ﬁ><||u||Loo +/ =t |f(0)|>.
0
k=2
The estimates for A;u can be proved similarly. O

For any other given point g € Bg (0, %)\S , we can solve a similar Dirichlet boundary problems as uy
with the metric balls centered at ¢, and we obtain a family of functions vy such that

Ague=f(g) inBi(g), w=u ondBig), (3-54)
where Ek (g) are metrics balls centered at g given by
Bg(q,t5) if k >k,
Bi(q) = By := | Bg(qi, 278 if kjq+2<k<k, (here k; ;, =max(ky 4, k2 4) and j # i),
Bg(qij,27%) ifk <k, +1.
Similar estimates as in Lemmas 3.9-3.11 also hold for v; within the balls Ek ).

We are now ready to state the main result in this subsection on the continuity of second-order derivatives.

Proposition 3.13. Letd =dg(p, q) < %. There exists a constant C = C(n) > 0 such that if u solves the
conical Laplace equation (1-2), then the following holds fori =1, 2:

N2 N2 ¢ a)(r) ! a)(r)
|[Aju(p) — Aju(g)| + (D) u(p) — (D) u(g)| = Cldllull>Bg0,1)) + " dr+d 3 dr).
0 d
Proof. We only prove the estimate for (D’)?u; the estimates for A;u can be dealt with in the same way.
We may assume r, = min(r,, r,). We fix £ € Z such that ¥ is comparable to d; more precisely, take
T <d <t or ! <8d <<t
We calculate by the triangle inequality
[(D"2u(p) — (DY u(@)| < [(D)?u(p) — (D) 2ue(p)| + (D) ue(p) — (D)’ue(g)]

+ (DY ue(q) — (D) ve(@)| + (D)) ?ve(q) — (D) u(q)|
= h+hL+1:+14.
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We will estimate /;—14 one by one.

Iy and I4: By (3-51) and (3-52), we have

o0
I = |(D)?u(p) = (D ue(p)| < C(n) Y (7).
k=t
and a similar estimate holds for I, as well:

Iy =|(D'Y’u(q) — (D)Yve(q) < C(n) Y w(th).
k=¢{

1I3: By the choice of ¢, it is not hard to see that %E@ (@) C l§g (p). In particular, u, and v, are both defined
on %Eg (g) and satisfy the equations

Agug= f(p) and Agvy= f(q),
respectively, on this ball. From (3-47) for u, and from a similar estimate for v,, we get

2
it — vell L 25, gy 3y < CTH ().

Consider the function

fp)— f(q)
V-

— e 2 -
2 s @F, (3-55)

Uizug—

where ¢ is the center of the ball E[ (). U is gg-harmonic in %Eg (g) and satisfies the estimate
U Lo@B 3,0 < CT 0 (T + Ct*w(d) < Cm) T ().
The derivatives estimates imply that

(DU < Ct WUl 1w 25 3,07 < CM@(TH).
Hence
I =[(D"u(q) — (DY (@)| < Cmw(zh).

Ip: This is a little more complicated than the previous estimates. We define iy = w1 —uy for k < €. We
observe that & is gg-harmonic on ék(p) and by (3-47) satisfies the L°°-estimate ||/ ”ék(P) < Ct*w(th
and the derivatives estimates ||(D’)?h|| L@ (p) /3)a)(tk). On the other hand, the function (D')hy is
also gg-harmonic on %ék( p), so the gradient estimate implies that

IVes (DYl oo (3 yyansy < CT (7). (3-56)

Integrating this along the minimal gg-geodesic y connecting p and g and noting that y avoids S since
(C"\S, gp) is strictly geodesically convex, we get

(DY hi(p) = (D)Vhi(@)] < d - Vg (D) il ooy (yjas) < dCT (%),

By the triangle inequality, for each k < ¢,
l
L =(D'Y’ue(p) — (DY’ue(q)| < [(D)Vua(p) — (DVus(q)| +dC Yt *w(h). (3-57)
k=2
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Observe that p, g € éz( p) and the function (D')%u> is gp-harmonic on éz (p). From (3-47) and derivatives
estimates we have

1DV uall e o, 13y < Clu2ll oy pyy < CUI L + @0 ().
Again by the gradient estimate we have
IVes (DVtt2ll ooy )2y < CllullLe + @0 (2%).
Integrating along the minimal geodesic y we arrive at
(D) 2ua(p) = (D)ur(g)| = dC(lJull = + o (12).

Combining this with (3-57), we obtain

¢
L < Cd(||u||L°c(Bﬂ(0,1)) + Z Tkw(fk))-

k=2

Combing the estimates for /1—14, we get

£ 00
|(D")?u(p) — (DY’u(g)| < C (d(nuum@ﬁm,])) +> r"‘w(r")) +> w(r")).

k=2 k=t

Proposition 3.13 now follows from this and the fact that w(r) is monotonically increasing. ]

3C. Mixed normal-tangential estimates along the directions S. Throughout this section, we fix two
points p, g € Bg (O, %)\S and assume r, < r,. Recall that we defined the weighted “polar coordinates”
(ri, 6;) for (z1, z2):
pi = lzil, ri=,0,»ﬂi, 0; = arg z;, i=1,2.
Under these coordinates,
u 9w  lou 1 0

|2(1*ﬁi) -, - iz
07;0Z; 8r1.2 ri 0r; IBlzrlz 8912

Aju =z (3-58)

Let u; and vy be the solutions to (3-44)—(3-46) on ék (p) and Ek (g), respectively. Recalling that u; — ug 4
satisfies (3-49) and applying gradient estimates to the gg-harmonic function uy — uy1, we get the bound
of ||Vg'9 (up — ”k+1)||L°O(ék(p)/3)’ which in particular implies that, for i =1, 2,

i (2 )
' az; az;

Similarly, D'uy — D'uj is also gg-harmonic on %Ig’k (p), and applying gradient estimates to this function

|Z~|1_ﬂi (8Dluk _ aD/Mk+1)
' 0z az;

< Ct*w(th). (3-59)
L>(B(p)/3)

we get, fori =1, 2,

< Cw(th. (3-60)

L®(By(p)/3)

The next lemma can be proved in the same way as Lemma 2.10 of [20] since p ¢ S; we omit the proof.
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Lemma 3.14. Fori =1, 2, we have the limits

ouy ou u
lim — —(p), i
dm o P = 5, () k”& 06, 5 (P) = o6, P
and
. 0D'u; oD'u . 0D'uy dD'u
lim (p)= (p), lim (p) = (p)- (3-61)
k—o00 8}’,' ri k—oo 1; 9,' ri 9,'

Similar formulas also hold for vy at the point q.

We are going to estimate the quantities

0D'u /u
J = 3 (p) — (@) and K :=
T T

dD'u oD'u

— i =1,2.
30, (p) i

Note that J, K correspond to |[N;D'u(p) — NjD'u(q)| in Theorem 1.2. We will estimate the case for
i =1 and J, since the other cases are completely the same. By the triangle inequality we have

d0D'u dD'u

l
J = o, (p) — (p)‘ “ipy - o (@)
‘3D/ug() ( ‘ '3D/v5 ) oD'u )
+a q—a q)|+ (q—ari(q

=Ji+ L+ 3+ Js

Lemma 3.15. There exists a constant C (n) > 0 such that Jy, J3 and J4 satisfy

o0
N+ L=CY) 0@, J<Co().
k=t
Proof. The estimates for J; and J4 can be proved similarly to those of /; and /4 in Section 3B, using
(3-60) and (3-61). J3 can be estimated in a similar way to I3 in Section 3B, using (3-60). We omit the
details. O

To estimate J5, as in Section 3B we define Ay := uy_1 — uy for 2 < k < £ which is gg-harmonic on
ék(p) and satisfies the L°°-estimate ||hk||L°°(ék(p)) < Ct%*w(7%) by (3-60). We rewrite (3-56) as

< Ct*w(h). (3-62)
L®((Br(p)/2D\S)

0
|z |" P —(D)?
0z;

2
N3
1DV 1l (g pyyns) + 2
i=1

Lemma 3.16. There exists a constant C = C(n, B) > 0 such that, for any z € %ék (P)\S, the following
pointwise estimate holds for all k < min(¢, k):

’
8D hk (Z) aD hk (Z) <Cl"l(Z)l/ﬂl71'57]((1//5171)0)(1—]().
r1891 -
Proof. We define a function F as
21-By) aZD/hk _ 21-py) aZD/hk ~ 2n 82D/hk

— —|z2| -
021071 0220722 o stz.

1Z1] =:F. (3-63)
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The Laplacian estimates (3-9) and derivatives estimates applied to the gg-harmonic function D’y imply
that F satisfies
IF e By (py2y < CT (7). (3-64)

For any kK < min(¢, k,) and x € §; N %ék(p), we have that Bg(x, ™) ¢ %ék(p). The intersection of
Bg(x, %) with the complex plane C passing through x and orthogonal to the hyperplane S lies in a
metric ball of radius 7% under the standard cone metric gp, on C. We view (3-63) as defined on the ball
B:= Be(x, (th)V/Pry ¢ C. The estimate (2-3) applied to the function D'k, gives rise to

”D/hk ”Loo(é)
O/

oD hy
071

sup

+ CIIF [l oy (£9)>7 /AL
Bo(x, (79 /P1/2)\{x}

Therefore, on Be(x, 3(tX)1V/A)\{x},

aD'h oD’ h 1 _1|0D'h _
‘ k (Z) + k(z)’ < _rll/ﬁl 1 —k(Z) < Crll/ﬁl lfk(l_l/ﬂl)a)(‘[k). (3-65)
arl F1391 ,31 821
On other hand, since B@(x, %(tk)l/ﬂ‘) = B§ﬂ1 (x, 2 Pk,
B |J Belx, 3@, (3-66)
xeS|NBy/4
Equation (3-65) implies the desired estimate on the balls zl;ék (p). O

Remark 3.17. By similar arguments we also get the following estimates for any k < min(¢, k) and
z € 1B(p)\Si:
d(D')hy

(z)‘ + ‘—(z)

2
(D) Iy < Cri() /B~ kB1 gy (5. (3-67)
r106; -

8}"1

Lemma 3.18. There exists a constant C =C (n, B) > 0 such that, for all k <min(k, £) and z € leék (p\S,
the following pointwise estimates hold.:

02D hy 32D’ hy 1/B1—2_—k(1/B1—1 k
<z>‘+ ————(2)| < Cri () /P2~ KUP =Dy (hy, (3-68)
r]28<912 r10r100,
92D'h
-7 L@)| < Cri)/P2p+UB=Dg (o5, (3-69)
1

Proof. Applying the gradient estimate to the gg-harmonic function D'hy, we get

oD hy
r100;

k
R = ||vgﬂD,hk||LOO(ék(p)/2) <Cw(r").
L°(Bx(p)/2)

The function 9, D'hy is also a continuous gg-harmonic function, so the derivatives estimates implies, on
LA

LBi(p)\S,

3%(0p, D'h)

2
asj

21—y 9% (P, D'h)
022022

|F)| < < Ct*w(h),

|z2]
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where Fj is defined as

21—y 9@, D'h) — 20 gy 92(36, D'y 232(891 D'y P
021071 022022

|z1] (3-70)

We apply similar arguments as in the proof of Lemma 3.16. For any x € §; N %ék (p), we view (3-70) as

defined on the C-ball B¢ (x, (¢¥)!/A1), and by the estimate (2-3) we have, on B¢(x, (r")l/‘gl/Z)\{x},

I 891 D/hk ||LOO(EC)
(-[k)l/ﬁl

9(3p, D"hy) _
“— < + ClFill o ey (727 P

071

Equivalently, this means that, on B¢ (x, (TP D)\ {x},

02D hy
dar;00,

82D/hk
1067

(g, D'hy)
071

1//31 1

<r Crll/ﬂl—l_ck(lfl/ﬂl)w(l_k)‘

Again by the inclusion (3-66), we get (3-68). The estimate (3-69) follows from Lemma 3.16, (3-68),
(3-64) and the equation (from (3-63))

*D'hy 19Dy 1 9°D'hy

=— O
orr o or BEE 362

Lemma 3.19. There exists a constant C(n, B) > 0 such that, for k <min(k,, p, £), the following pointwise
estimates hold for any z € %ék (P\S:

9 <8D’hk)( (aD hk>()
o\ o 100, \ o ) ©

Proof. By the Laplacian estimate in (3-9) for the harmonic function D’k on %lg’k (p), we have

sup  (|A1D'hy| +|A2D'hy]) < C(n)r=* 05C4 (/2 (D'hr) < C(n)t*w (). (3-72)
Bi(p)/2.2

Since A{(D’hy) is also gg-harmonic, the Laplacian estimates (3-9) imply
sup (JAjA 1D hi| +|A2A D' hy|) < C(n)r~* 05C4 (/22 A1D hi < Ct *w(th). (3-73)
Bi(p)/2.4
Now from the equation A ,g(AlD/ hy) =0, we get
2

92 d
2=~ A D'hy = —AyAD'hy— Y —AD'hy =: F>. 3-74
|z1] 92,07, 1D hy 2A1 D hy XJ: asjz 1D hy 2 ( )

From (3-73) and the Laplacian estlmates (3-9), we see that sup 5 Bu(p)/2.4 || < Ct=*w(t5). Using similar
arguments, by considering x € Bk (p) NSy, we obtain from (3-74) that, on B:= Be(x, (rk)l/ﬂ‘/2)\{x}
0

—AD'h
071 : ¢

”AID hk||Loc(l§)

U CllFall poogy ()7 1P < Co7HIH D (24),
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This implies that, for any z € %ﬁk (P\S,

9 9 _
‘mAlD/hk(z) +‘mA1D/hk(z) < Cr//P T ek AHBD g (K) (3-75)
Now taking d/dr; on both sides of AgD’h; =0, we get
3> (dD'h ] 8% (dD'h
2(1-$) Y — A DRy -5 )= F 3-76
|22] 8Z2822( o ) oy, (D1 D) ; 5t an )= (3-76)

From (3-75), for any z € %ék\S, we have | F3|(z) < Crll/ﬁl_1 T KAF1/BD) g (7). By a similar argument,
forany y € ﬁ]}k (p)NS,, we apply estimate (2-3) to dD'hy/dry and get, on A; := Be(y, 5(t5)VF2)\{y} —
the punctured ball in the complex plane C of (Euclidean) radius %(‘L’k )!/P2 and orthogonal to S, passing

through y — that
gny aD 3D hy

9 (0D hy o HLOO(AI) ky2—1
— —+C Fallr —1/B
822( ary >( )‘ (Th)1/p2 IFslz=ante)

<Cr 11/,3| 1_L_fk(l/f51+l//3271)w(rk)‘

(3-77)

Varying y € ﬁék (p) NS, we get, for any z € }Ték\S , that the following pointwise estimate holds:

d aD/l’lk 8D/hk 1/81—1 _1/8,—1
o < C 1 2 —k(l/ﬁ1+l/ﬂz—l) k . ‘:,
31’2( o >( ' 2392( o >(Z) =t ()
Lemma 3.20. Let d = dg(p, q). There exists a constant C(n, B) such that, for allk < €,

dD'hy, oD hy, _
‘ o P T @) = o R T O (3-78)
IDhe (y ~ 3N (| < gt /Bi=1g k078D g, k), (3-79)
r106; r100; -

Proof. We will consider the different cases r, = min(r,, ry) < 2d and r, = min(r,, r,) > 2d.

Case 1: r, < 2d. In this case, it is clear by the choice of £ that r, ~ ke <2d < 12 50 kp>4£€+2.
From our assumption when solving (3-45), r, = dg(p, 51), i.e., ri(p) =r, < 2d. By the triangle

k>t~ 8d. In particular, the

inequality we have r;(q) < 3d. We also remark that, for k < ¢, we have
geodesics considered below all lie inside the balls Z—llék (p), and the estimates in Lemmas 3.16-3.19 hold
for points on these geodesics.

Let the coordinates of the points p and g be given by

= (ri(p), 01(p); r2(p), 62(p); s(p)) and q = (r1(q),01(q): r2(q), 02(q); s(q)).

Let y : [0,d] — Bg(0, ¢)\S be the unique gg-geodesic connecting p and g. We know the curve y is
disjoint from S, and we write

y (1) = (r1(0), 01(2); r2(1), 02(1); 5 (1))

for the coordinates of y (¢) for ¢ € [0, d]. By definition we have, for all ¢ € [0, d],

Y/ O, = (r[(0)* + Biri ()01 ())* + (5(1))* + B3r2(1)*O,(1))* + Is' (D> = 1.
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So |s(p) —s(q)| <d and |r;(p) —ri(q)| <d fori =1, 2. We define

= (r1(q), 01(q); r2(p), 62(p); s(p)) and  p":= (ri(p), 01(q); r2(p), 62(p); s(p)), (3-80)

the points with coordinates related to p and g. Let y; be the gg-geodesic connecting ¢ and ¢’, y» be the
gp-geodesic joining ¢ to p’, and y3 be the gg-geodesic joining p’ to p.
By the triangle inequality, we have

ath( ) 8th( )
o, T Tor M
oD’ hk aD/hk 8D’hk oD’ hk 8D/hk 0D hy,
< (p) — (r") - (q)— (@)
ory ary ory
= J] + JZ + J3
Integrating along y3, on which the points have fixed rj-coordinate r1(p), we get (by (3-68))
d (0D'h
Ji= / —( k) do1| < C(n, pyri(p) /P11 KA (5, (3-81)
v 001\ 07y
Integrating along y», we get (by (3-69))
d (0D'h ri(q)
7, = _< ") dri| < C(n, )T FU/Bi=D 4 (¢ / VB2 gy
V2 ary dry ri(p)
=C(n, Bt P Do @) (p) P — (@)
< C(n, Bz * P Do @) r(p) —ri@)P !
< C(n, )t *V/A=Dg (kyg/hi—1, (3-82)

To deal with J3/ , we need to consider different choices of k < £.

Case la: ky , +1 <k < £. In this case, the balls ﬁk (p) are centered at p; € S; (recall p; is the projection
of p to S1; hence p and p; have the same (r;, 0; s)-coordinates). We have k<8 lg-! by the choice
of £. The balls Ek (p) are disjoint from S;, so we can introduce the smooth coordinates wy = 22’32, and
under the coordinates (r1, 61; wa, 23, . .., Z,), the metric gg becomes the smooth cone metric with conical

singularity only along S; with angle 27 8;. Therefore we can derive the following estimate as in (3-62):
d (9D hy
_|_ _
81"1 awz

Since g and ¢’ have the same (r1, 0;)-coordinates and gg is a product metric, y; is in fact a straight

(D)2 hy

< Ct*w(h). (3-83)
8r1

sup
(Be(p)/2\S1

line segment (under the coordinates (w», z3, .. ., Z,)) in the hyperplane with fixed (r;, 6;)-coordinates.
Integrating over y;, we get

ad (aD/hk)
7 8w2 31’1

/
J3 =<

ol (BD’hk

> )’ < Ct*w(dg(q, q") < Ct 0 (")d
r

R

8Sj
<Cn, ﬂ)r—k(l/ﬂl—l)a)(-ck)dl/lsl—l.
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Case 1b: k < k3 . In this case, the balls ék(p) are centered at p; 2 € §1 NS, and ° > r(p). By the
triangle inequality, r2(q) <d +ry(p) < %rk. We choose the points

g =(r(q), 01(q); r2(p), 02(p); s(q)) and g = (r1(q), 01(q): r2(q), 02(p); s(q)). (3-84)

Let y; be the gg-geodesic joining ¢’ to g, y the gg-geodesic joining g to g, and y the gg-geodesic joining
q to g. The curves 7, 7 and y all lie in the hyperplane with constant (r;, 6;)-coordinates (r1(g), 61(q)).
Then by the triangle inequality we have
D hy D hy
(q" -
ary ary

~ oD'hy oD hy
@)+ (q)—
ary ory

aD'h; . dD'hi
+ q)—

A — J//+J//+J//.
(@) o o (q) | Ty +J3

13/5’

We will use frequently the inequalities 7| (g) < 3d and max(r2(q), r2(p)) < 27% in the estimates below.
Integrating along y we get (by (3-71))

9 (0D'hy
— d6
5 962\ 9ry

Integrating along y we get (again by (3-71))

/‘ ] (BD’hk)
— dry
7 31’2 81”1

J3” < < Cry (q)1//31*lrz(q)l/ﬁzT*k(*1+1/ﬁ1+1//32)w(1.k)

< Cdl/ﬂl_lt_k(l/ﬂ'_])a)(rk).

< Crl(q)l/ﬂ]_]T_k(_l+l/ﬂl+l/ﬂ2)w(fk)

r2(p)
Jz//S / 1821 gy
r

2(q)
< Cri(g)V/P= g~ REHVBHP) 4 (¢4 max (ra(q), r2(p)) /P2~ 1a

< C'dl/ﬂl—l.c—k(l/ﬂl—l)w(l—k)'

Integrating along ; we get (by (3-67))

o (0D'h
/ —( k) dt
7 3Sj 8}’1

Combining the three inequalities above, we get, in the case k < k3,

Jl// < < Crl(q)l/ﬂ'_lr_k/ﬂ'a)(rk)d < Cdl/ﬂl—lT—k(l/ﬁl—l)w(rk).

J3’ < Cdl/ﬁrl.L.*k(l/ﬁrl)w(.[k).

Combining the estimates on J{, J; and J;, we finish the proof of (3-78) in the case r, < 2d.

kp ~ rp>2d> %3, From the triangle inequality we get

Case 2a: r,, > 2d and £ < k. In this case T
dg(y(t),S) > d. In particular, the r; and r, coordinates of y () are both bigger than d. In this case

k <{ <k,, and Lemmas 3.16-3.19 hold for the points in y. Sori(y (¢)) <ri(p)+d < 27K, We calculate
the gradient of d D'hy/dr; along y:
9 [0D'hy
+ -
al”z 81”1

2 |9 [aD'h
3}’1 arl
0 oD hy
+
Bar206> \  0ry

2 2

0D hy
8# al"l

2+ 3 dD'hy
B1r1001 \ 0rq

2

2

2

0 (0D hy
dsj \ 0dr
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(1) When k3 , +1 < k < £ we have by (3-83) that
sup

9 <aD’hk) L2 (aD/hk>
(Buyons 1972\ 971 130, \_ or

Thus by Lemma 3.18, (3-67) and (3-85), along y we have
aD hy

< Ct*w (). (3-85)

v

28 < Car(th)(@V/P1=2p =k U/B1=1) 4 p—ky

Integrating along y we get
D’ hy, D' hy "hy
' -2 ") = [|v

I"l y

< Cw(l—k)(dl/ﬂl—l.L——k(l/ﬂl—l) +d1'_k)

ar 8B

< Cw(tk)dl/ﬂl_lT—k(l/lgl_l).

(2) Whenk <kj ,, we have ro(y (1)) <r(p)+d < hyd< %rk and similar estimates hold for {(y (¢))
too. Then by Lemma 3.18, Lemma 3.19 and (3-67) along y the following estimate holds

/

\%

8 a. ar )<Ca)(1'k)(dl/f31 -2 —k(l/ﬂ1 1)+7,' )

Integrating along y we get

oD'h oD'h
' o L(p) - "(q)'

/
M| < Car(hy@/B 1B 4 grhy

< Ca)(rk)dl/ﬁ'_lf_k(l/ﬂ'_l).

This finishes the proof of the lemma in this case.

Case 2b: r,, > 2d but £ > k, + 1. When k < k,, the estimate (3-78) follows in the same way as the case
above. Hence it suffices to consider the case when k, +1 < k < £. In this case the balls ék (p) = Bg(p, 70
and it can be seen by triangle inequality that the geodesic y C %lg’k (p)\S. Since the metric balls By( p)

B2

are disjoint with S we can use the smooth coordinates w; = z’f "and wy = 75" as before, and everything

becomes smooth under these coordinates in 1§k (p).

The estimate (3-79) can be shown by the same argument, so we skip the details. (Il

Iteratively applying (3-78) for k < ¢, we get

2= a?”ﬁ (p) = ? " 8;)/ (p)— g)/luz (q)‘ +Ccdi/ph-l ét—k(l/ﬂl—l)w(_[k)
<cda'/h <||M||c0 + i rkﬂ/ﬁll)w(rk)),
where the inequality / =
lala)rluz(p) 22 )| < P o

can be proved by the same argument as in proving (3-78).
Combining the estimates for Jy, J,, J3, J4 we finish the proof of (1-4).
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We remark that in solving (3-45) we assume r{(p) < r2(p), so we need also to deal with the following
case, whose proof is more or less parallel to that of Lemma 3.20, so we just point out the differences and
sketch the proof.

Lemma 3.21. Let d =dg(p, q) > 0. There exists a constant C(n, B) > 0 such that, for all k < ¢,

oD hy, oD hy, 1 _ _
‘ o (p) — s (q)| < CdV/P1g=/B=D ) (£hy, (3-86)
oD hy, oD hy, 1 _ _
1206, (p) — TS (9)| < Cca'/Pr=te=kUP=D g (k) (3-87)

Proof. We consider the cases when k <k , and k| , +1 <k < L.

Case 1: ky ,+1 <k <{. The balls ék( p) are disjoint with Sy, so we can introduce the complex coordinate

wy = zzﬁz on these balls as before. Let #; and #, be the real and imaginary parts of w,, respectively. The

derivatives estimates imply that
/ k 2 / —k k
”asz hk”Lw(ék(p)/Z) <Cow(r") and ”8sz hk”LOO(I}k(p)/Z) <Ctw(th),
where 83]2 denotes the full second-order derivatives in the {t{, f,}-directions. Also

9 (9D'h 3 (dD'h
2 k k < Ct*w(th).
or; \ dwz r100; \ dwp

L>(Bi(p)/2) L>(B(p)/2)
Since
0 0 vy 0
o 7 % 9 (3-88)
ory  Porp dwy  Pora dwn
we have

d (dD'h 1dD'h 29D'h;  wo-wr dD'h
_( 3 k)__ K lwol kW2 Wy k+%85}2D’hk,
r r

dwy T dwy 215 dwp 2r} 9wy

and we have, on %Ig’k(p),

o (0D'h C
2 Ol < o) +crtoEh
8w2 31’2 r
and
‘ i(aD,hk> 9 (aD,hk> <Ct*w (")
or1 \ or L>®(Br(p)/2) 11961\ 9ra L>(Bi(p)/2) a
Therefore,
dD'hi |*  |82D'hy |? 92 [P |8*D'h|? 92D'hy |? k k2 L 2
— <C(z~ C— .
86 arp or10rp 1100101 dw,0ry +Z 0sjory | — (T o))+ rzzw(f )

In this case we know that r|(p) & ke > 27k > ¢4 = 8d, so along y

r(y(®) =r(p)—d=>r(p)—d > It~



790 BIN GUO AND JIAN SONG

Integrating along y we get

D’ hy, D’ hy,

aD'h
o (p) — (q)‘ —k

< Ct*w(d < ctFV/EB=Dy (gl /P,

Case 2: k < ky,,. This case is the same as in the proof of (3-78), replacing r| by r, and B; by B,. We
omit the details.
We can prove (3-87) similarly. (]

3D. Mixed normal directions. In this section, we deal with Holder continuity of the four mixed derivatives
3%u 3%u 3%u 3%u
r1dry’  r10010ry°  ror106,"  rir06,06,’

which by our previous notation correspond to N Nou. Since the proof for each of them is more or less

(3-89)

the same, we will only prove Holder continuity for 8%u/dr;dr,. The following holds at p and g by the
same reasoning of Lemma 3.11:

2, 2, 2, 32y
klggo 8r18r2( p)= ar10ry (P). kgrolo ar10ry (@)= or10r; @)-
By the triangle inequahty,
Uy (q)‘s Uy P (p)) ‘ il
or10r; or10r; or10r; or10r; ory0
2 2 2
a?»lgiz @)~ ailla}iz (q)' + ‘ailgf»z @ 5o (Q)‘

=:L1+Lr+L3s+ Ly.

Lemma 3.22. We have the estimate ~

Li+Ls< Zw(fk)-

k=t

Proof. We consider the cases when k >k, +1and £ <k <k,.
Case 1: k > k, + 1. In this case the balls f}k (p) are disjoint from S and we can introduce the smooth
coordinates w; = z’f "and wy = z2 . Under the coordinates {wl, w2, 23, - - ., Zn}, the cone metric gg
becomes the standard Euclidean metric gc» and the metric balls Bk( p) become the standard Euclidean
balls with the same radius and center p. Since the gg-harmonic functions uy — uy1 satisfy (3-49), by
standard gradient estimates for Euclidean harmonic functions, we get

sup < Co(7h),

Br(p)/2.1

leDwz(Mk - uk—l)

where we use D,,, to denote either d/dw; or d/0w; for simplicity. From (3-88) and a similar formula

for d/0r, we get
82
< Co(th. (3-90)

(g —ug—1)

sup

Be(py/2.11 971072
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Case 2a: £ > ky p+1and £ <k, =k ,. For all £ <k, the balls ék (p) are disjoint from S and centered

at p;. We can still use wy = zgz as the smooth coordinate. The cone metric gg becomes smooth in the

wy-variable, and we can apply the standard gradient estimate to the gg-harmonic function D, (ux —ui—1)

to get 3 3
sup a_Dwz(Mk_ukfl) + WDwz(Mk—ukq) < Co(").
Bi(p)/2.21 071 1041
Again by (3-88), we get
2 82
SUP | (g — )| | (i — 1) < Co(h. (3-91)
Bi(p)/2.21071072 r106010ry

Case 2b: £ <ky ), and k > kp , + 1. This case can be dealt with similarly as above.

Case 2¢: £ <k <k p. In this case r,(p) ~ her < t% < tf ~ 8d. Now the balls ék(p) are centered at
P12 € §1 NS,. We can proceed as in the proof of Lemma 3.19, with the harmonic functions uy — uy_;
replacing the D’k in that lemma to prove that, for any z € %ﬁk (P\S,

2

106,01

82

(g —ur—1)|(2) + (up —ug—1)|(2)

aryorp
<Cn, ﬁ)rl(Z)l/ﬂl_lrz(z)l/ﬂz_l‘E_k(_2+l/ﬂ'+1/ﬂ2)a)(rk).

In particular, the estimate in each case holds at p, and from r{(p) < r(p) < 78 we obtain

2

1”289281”1

82

k -
9r19ry (p) < Co(rh). (3-92)

(ur —ur—1)|(p) + (g — ug—1)

Combining each case above, by (3-90)—(3-92), we get, for all k > ¢,

9%u

k
3r18r2 (p) = C(ns ﬂ)a)(f )

(g —ug—1)

Therefore, by the triangle inequality,

o0 82M o.¢]
Ly e —ue-D)|(p) Cm. B) D w(h).
or10r;
k=41 k=t+1
The estimate for L4 can be dealt with similarly by studying the derivatives of vy at g. ([l
Lemma 3.23. L3 < C(n, Bo(th).

Proof. As in the proof of Lemma 3.22, we consider the cases £ > k1 ,+1, k1, >€>ko , and £ <k , —I.

Case 1: £ > ki, + 1. Here the ball ég(p) is equal to Bg(p, %), the function U defined in (3-55) is
gp-harmonic in %é@ (p), and SUP 4, (/2 |U| < Cow?**w(t"). Since the ball %é@ (p) is disjoint from S, we
have that wq and w, are well defined on %é@( p), and thus we have the derivatives estimates

02U

su
P arior

Be(p)/3

< sup
Be(p)/3

Dw.DwZU’ <C(n, Bo(th.



792 BIN GUO AND JIAN SONG

In particular, at g € %ée (p),

9%u,

— l
- 81"18}"2 = C(n ﬁ)w(f )

(q) — (q)

orior (q)‘ ‘

Case 2: k1, > £ > ky . Here the ball ég(p) is equal to Bg(p1, 27Y), the function U defined in (3-55) is
gp-harmonic and well defined in a ball

By :=Bg(q. 157°) C %éf(p)’

and SUP g, () |U| < Co*w(r?). Since 1ng(p) is disjoint from S, we have that w; is well defined on
2 5 Bg (p), and thus we have the derivatives estimates

*U d '
sup <sup|—D,,U| <C(n, Bow(r").
B,/2|0r10ra |~ g | 071
In particular, at g € %Bq, we have
L= 2t g )| | 2L )| < con gt
= — n, w (T
3 or10r; d or10r; d g

Case 3: £ <k, — 1. Here rp(p) = hr < 781 284, so
r2(q) <r(p)+d < 37" and ri(q) <d +ri(p) <d+r(p) <3t

Therefore the ball Eg (g) is centered at either g1, g2 or g;.2 € S NSy, with radius 27¢. Tt follows that the
function U defined in (3-55) is well defined on the ball %éz (p).

By the same strategy as in the proof of Lemma 3.19, with the harmonic function D’y in that lemma
replaced by U on the metric ball ﬁée (p), we can prove that, for any z € %é@ (P\S,

82

<Cn, ﬁ)rl/ﬁl 1 1//32 1 —E( 2+1/ﬂ1+1/'32)a)('[€).
arlar

(2)

Applying this inequality at g, we get

3% (ug — vy) ~ o
L3= arzarze (q) Sc(n,ﬂ)rl(q)l/ﬂl lrz(q)l/ﬁZ 1_L_ £( 2+1//31+1/,32)w(rf)Ec(n,ﬂ)a)(l_g).
1
In sum, in all cases L3 < C(n, B)w(t"). 0

Lemma 3.24. There exists a constant C = C(n, f8) > 0 such that, forallk <{ and z € %ék (P\S,

3 [ 3%hy 33 hy
— @[ +|( o
001 \ 9r10r; r100{0r;

e ry /P K11 8D g (k) if k € [ka,p + 1, min(€, k)1,
= rll/ﬂl—lrzl/ﬂQ—l.L_—k(—2+1//31+1/ﬂ2)w(7:k) if k< k2,p-

(3-93)
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Proof. The proof is parallel to that of Lemma 3.19. The function dhy /96, is gg-harmonic on By (p), and
by the Laplacian estimates (3-9), we have

oh oh
sup ( Ala—ek + Aza—ek ) < C(n, Bo(th).
Bi(p)/1.2 !
The function A, (dhy/06,) is also gﬂ—harmonic, so the Laplacian estimates (3-9) imply
hy ohy —2k ahk —2k k
sup (AlAz— —I—‘ (D)A—)<Cr 0SCp 1282— | =Ct "o ().
Bp)/14 36, 36, Kp)/ 36,
‘We consider
32 oh oh 8% dh
2-p) L (A, K ) = A A Y A F ]
|z2] 812822( 2891) 1825 Z ast. 238, 5, (3-94)

where the function F5 satisfies SUPg. (p)/1.4 |Fs| < Ct~ ko (c5).

Case 1: ky ,+1 <k <min(¢, k). Here we introduce the smooth coordinate w, = zgz in the ball ll—sék (p)
as before. Since this ball is disjoint from S,, under the coordinates (ry, 6; w», z3, ..., Z,) We can use
the usual standard gradient estimate to the gg-harmonic function A,(dhy/d6) to obtain

a dhy a 0hy
—\Ar—) |+ Ay —
ary 891 7200, 391
Case 2: k <k» ;. Here the ball ék (p) is centered at p; 2. We apply the usual estimate (2-3) to the function
A>(3hi/361), the solution to (3-94), on any C-ball A; := Be(y, (t5)!/#2) for any y € S, N = Bi(p),

where A, denotes the Euclidean ball in the complex plane orthogonal to S, and passing through y. Then,
for any z € Be(y, (r")‘/ﬂz/Z)\{y}

sup < Ct*w(7h). (3-95)

Bi(p)/2

Bhk

d ohy 296, HL % (A,) 21/, p )
922 < 801>( )‘ TJFC”FsHmAz)(T ) < CtMPp(h).

This implies that, on 1 Bx(p)\S,

0 dhy d ohy
— | Ar— )| + Ap—
ar 801 1200, 891

Taking 9/0r, on both sides of Ag(dhy/d0;) =0, we get

32 82hy 0 dhy 32
21-B1) __9 o ]
21l 921971 (3r2891) 8r2< 391) ; 052 (3-97)

It is not hard to see from (3-95), (3-96) and standard derivatives estimates that, on %8]_?3;{( PI\S,

< cr)/P e B (25, (3-96)

o in Case 1 when ky , + 1 <k <min((, k,), we have |Fs| < Ct*w(zh),

e in Case 2 when k < k; j,, we have |Fg| < Crzl/ﬁz_lr_k/52w(rk).
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Then by applying estimate (2-3) to the function 824 /3,86, on any C-ball A3 := Be(x, (t)!/1) for
any x € 1% Bi(p) NSy, we get that, on Be(x, (t6)/F1/2)\(x},

d [ 3%hy N d [ %hy
31”1 31’2891 r1801 81’2891

9%hy,
1 —1 HL) 260 ||L°°A 1 —1 _
sCn/h <KIh 2 O Foll e ay VP
e ry /P kI8 o) (5 if k € [ky., + 1, min(€, k)],
=~ rll/ﬂl_ll"zl/ﬁz_l'L'_k(_2+1/ﬂ1+1/ﬂ2)a)(l'k) if k < k2,p-

Therefore this estimate holds on %ék( PI\S. (I

Lemma 3.25. For any k < £ and any point z € %ék (P\S,

| e r/P kB g () if k € [ka,p + 1, min(¢, k)],
dr10ry - ,»11//51*1,.21/&*1tfk(72+1/ﬁ1+1/ﬂz)w(.[k) if k <k p.
(3-98)
82D/hk( | <c ri P ek B () if k € [ky,p + 1, min(¢, k)1,
or10ry D= ’,.11/}31—1’,.21/,32_1T—k(—l+1/,31+1/,32)w(.[k) if k < k2,p-

Proof. This follows from almost the same argument as in the proof of Lemma 3.24, by studying the
harmonic functions /; and D’hy, instead of dhy/36;. |

Lemma 3.26. Forany k < { and any 7 € %ék (pI\S,
3 [ 3%h
drp \drjor

Tk 4 () VP =2 —kA/Bi=D if k € [ky,p 4 1, min(¢, k)],
rz(z)l/ﬁrl-[*k/ﬁz +r (Z)l/ﬂ1*2r2(z)l/ﬁ2*1.[*k(*2+1//51+1/ﬁz) if k< k2,p‘

)

st(r’v-{

Proof. By the Laplacian estimates (3-9) we have

Cosup Akl + Ak < C(n, Beo(eh). (3-99)
(Be(p)/1L.2\S
Applying again the Laplacian estimates (3-9) to the gg-harmonic function Ak, we have
sup (JA1ALAK] [ A2A ] + (D) Arh]) < Cm) T o (eh).
Bi(p)/1.4

We consider the equation

_ a2
|20272P2 P Athy = —A1Avhy — E QAlhk =: F7. (3-100)

2022 ~ 052

J J

From the estimates above, ||F7||L°°(1§k(p)/1.8) < Ct %*w(th).
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Case 1: kp , +1 <k <min({, k,). Here we directly apply the gradient estimate to Ahy to get

9 g (2
N < Crtw(h). (3-101)

sup 32

(Bi(p)/1.5\S

n 0
1200,

Case 2: k < ky ,. Here the balls By( p) are centered at pj, and we can apply the usual C-ball type
estimate to get that, for any z € %Ek (P\S,

| Ayhgll Lo
<C}’2(Z)1/ﬂ2 IT

< CQ(Z)]/ﬁz_l‘L'_k/‘Bzw(‘L'k).

'_Alh" +Cra (@)Y Fy || ot F O

(2) + ‘—Alhk

Recall that

= 5. A1

9 <82hk> 9 1 9%k 1 33h
or : rioror ,Blr1 80 ary’

3_1‘1 81‘18}"2 -

from which we derive that, for any z € %ék (pI\S,

3 [ 0%h
31’1 31’181’2

(2)

ik Ty () VP12 —K(/Bi= 1) if k € [k2,p+1, min(¢, k)], 0
=Co() ro () VB ek By () V1 =2 () VP I =R 2H BB if |k <k ).
Lemma 3.27. There exists a constant C = C(n, ) > 0 such that, forallk <{ and z € %ék(p)\S,

(ol )

2 P — )z

36, \ dr 9, r28928r1

1//31 L —k(=1+1/81) if kelk, ,+ 1, min(¢, k
< Co(t") 1/ﬂ1 1 1/;32 1 —k(=2+1/p1+1/B2) f Lot (G-102)
! 2 gfk < kz‘p.

Proof. 1t follows from the Laplacian estimates (3-9) that

ah ah
sup ( A=K A, 2k ) < C)w(th).
Bi(p)/1.2 96, 96,
Again by (3-9), we have
ah ah dh
sup < ArA 5 4 ‘AzAl—k + '(D’)zAl—k ) < Ct % ().
B4 36, 36, 36,
We look at the equation
92 oh oh 92 oh
PO (A ) = —aoa =Y (A ) = Ry
32107, " | 96, 00, < ds7 36,

and note that

sup |Fg| < CT_Zka)(rk).
Bi(p)/1.4
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As we did before, by estimate (2-3) it follows that, for any z € lék (p)\S (remember here k <min(¢, kp)),

Ay
0 ohy 0 ohy 1 ” 156, ||L°°
X X <C /Bi—11 "0 IL® | /81 g k(2—1/p1)
‘8 . 1862 @)+ 96, 2130, (z) =Cri(2) —wm TEn@ [ F8llL~t

<Cr (Z)l/ﬁ]_l‘f_k/ﬂ]a)(‘(k).

Taking 9/dr; on both sides of the equation Ag(dh,/06,) =0, we get

92 92h 9 oh 3 /92 ok
e L= ()Y (S5 ) =R 3-103
= 022022 (8r1802> ary ( 1 392) XJ: ary (8s12' 392) Y ( )

Here | Fo(z)| < Cri(z) /A=l =/Bioy (%) for any z € %Ig’k (p)\S. Therefore, by the usual C-ball argument,

e when k <k ,, forany z € %ék(p)\s, we have
< CI’Q(Z)I/ﬁZ_lI"l (Z)l/ﬁl—lrk(Z—l/ﬂl—l/ﬂz)w(Tk)’

0 3%hy, 0 3%hy
— @+ (@] =
dry \ 0r 06, 1200, \ 0r100;

e when ky , +1 <k <min({, k,), we have

d [ 3%hy 9 8%hy
— + <C UB1=1k(A=1/B1) o, (kY. H
8r2<8r1892>(2)‘ I’za@z(arla@z)(Z) =Cn@ (@)

Lemma 3.28. Forany k < { and any z € %Bk (p\S,

3 [ 3%h

. (2)

drp \0ror;

Cox k) rl(z)l/ﬁl—l.[—k/ﬁl+r11//31—1r2—1T—k(—1+1/ﬁ1) if k € [k, p+1, min(¢, k)], -104)

=T F1(Z)1/’31_1r_"/ﬁ1+r11/51_1rzl/’gz_zr_"(_z“/ﬂl“/ﬁﬂ ifk<ksp. )

Proof. We first observe that
o [ 3%hy d 1 3%hy 1 92 dhy
—_— =—A2hk——————
dry \ 9r10r ary ry 0r10rs ,32r2 892 8r1

It can be shown by the C-ball argument that, for any z € %Ig‘k (PI\S,

0
‘—Azhk(z) < Cri(x) V=1 MPigy (2,
8}"1
From Lemma 3.25, we have, for any z € %ék (pI\S,
R TIN ry P T kI BD g () if k € [ky,p 4 1, min(€, k)1,
ry 0r101) - rll/ﬂl_1rzl/ﬂz—zr—k(—2+1//31+1/ﬂz)w(tk) if k <k p.

From Lemma 3.27, we have, for any z € %ék(p)\S,

r/P T k1 BD if k € [ka,p + 1, min(¢, kp)1,

1 33 c
w(T ) 1//81 1 1//32 2 7 —k(=2+1/B1+1/B2) if k <k.p.

S5
r3 8r18922()
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Therefore, for any z € %Ek (p)\S, we have

3 [ 0%h
8_1’2<8r18];2)(z)‘
g Ca)(rk) ‘ {rl (2)V/Br=17=k/Bi +r{/ﬂ1_1”2_1‘(—_k(_1+1/'31) if k € [ky,, + 1, min(¢, k)], -
ri @Vl g kb VP B2 k2 BB i k< kg .
It remains to estimate L,. For simplicity, we write hj := —uy + uy_; as before, where we take k < .

We will define B,.x = max(B;, B2).
Lemma 3.29. Let d = dg(p, q). There exists a constant C(n, B) > 0 such that, for all k < £,
32y, 92

hy ky_—k(1/B1— -
— <C A/B1=1) g1/1-1
ar1or; p) ar10r; (@)| = Co)r

< CC!)(Tk)‘[_k(l/ﬂmaX_l)dl/ﬂmax—l )

Proof. Case 1: First we assume that r, < 2d, so that r, <3d and £+2 < k. In particular, the balls B ( p)
are centered at either p; € S or 0, depending on whether k > k> , +1 or k < k> ,,. As in the proof of
Lemma 3.20, let y : [0, d] — Bg(0, 1)\ S be the gg-geodesic connecting p and g, let the two points g’
and p’ be defined as in (3-80), and let y, y», y3 be the gg-geodesics defined in that lemma. By the
triangle inequality we calculate

2 2
°hy ) 0°hy,

87‘187‘2 B 8]”137‘2
9%hy 8%hy,
(p)

arior B or10rp

(q)‘

)|+ @)+ (q)| =: LY+ L5+L3.

aryorp oriory aryorp B aryorp

8%hy, 9%hy,
‘ (pH—

‘ 0%hy @) 0%hy

Integrating along y3, where the coordinates (ry; 13, 63; z3, - . ., 2,) are the same as p, we get (by (3-93))

/ i( 3%hy >d<91 ri(p)l/Pr=lg=k=1+1/BY if k € ko, p+1, 2],
s 001 \9r19r2 F(p) Ay (p) VP L KRB gk <y
Integrating along y,, where the coordinates (01; r2, 62; z3, .. ., Z,) are the same as p’ or ¢/, we get by the
estimate in Lemma 3.26 that

2
o G
vt d + B0 (p) — (VP if k € [ka,p + 1, €],
< Co(th) - py(p)V/Pr-1e KBy
+ ra(p)!/ P g THERHUBHB) 1y (p) — ()| V7! if k < ko

tkd 4 ¢ WA=Dgl/hi—1 if k € ka,+1, €],
rz(p)l/ﬂz—lt—k/ﬂzd +r2(p)l//32—lT—k(—2+1/ﬁl+l/ﬁ2)d1/ﬂl—l ifk < kZ,p-

L=

< Cw<rk)-{

L, =

<Co(t%)-

To deal with the term L’3, we consider two cases fork: £ > k >k, , +1and k <k .
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Case la: k> , +1 <k < {. In this case the balls ék(p) are centered at p; € S|. Here k< t<glg!

and ¢ < thrtl < %rz(p), sor(q) > —d+ry(p) > 7%, The balls ék(p) are disjoint from S;, and we

can use the smooth coordinate w, = ZQZ as before. The functions D,,, D'h; are gg-harmonic; hence by

the gradient estimate we have

”Dsz/hk”Loo B 1.1
sup  [Vgs(Dy,D'hy)| < C(n) Bep)/1D

(Be(p)/1.2\8)

. Cr_ka)(rk).
T

From (3-88), we get 5

D'hi| < C(n)t*w (). (3-105)

sup
(Br(p)/1.2D\S)

8)"] 37’2

Recalling that r(p) =7, <2d < %rk , the triangle inequality implies r1(q) <3d < %rk . The points in y;
have fixed (r;, 6;)-coordinates (r1(g), 61(q)), so integrating along y; we get (by (3-104) and (3-105))

, d [ 0%hy d [ 9%hy A 0%hy
M CLACLT) 12062 \ 0r10rs aryorp
< Cdor(tX) (r1 (@) P e P 1 ()P min(ra(p), ra(q)) T e TR oy
<Ct*wE@") -d < Ct*VB=D g (cF)al /i1,

Case 1b: k < ky . In this case h > thap > r2(p) and 8 > ¢t > 8d. Thus r(q) <r(p)+d< %‘L’k.

We choose points ¢ and g as in (3-84), and let y;, y and y be gg-geodesics defined as in the proof of

Lemma 3.20. Then we have

Phy . %y
(q)—

ar1dry or10r;

%hy %hy .
(q)—a Q)|+

Ly <
r10r

(@)

or10ry B orior

@)

9%h 92h
‘ ; ()| = L]+ LY+

i

31’18}’2

We will estimate L, L’ and L} term by term by integrating appropriate functions along the geodesics yi,
7 and y as follows: The points in y have fixed (r1, 01; r2; s)-coordinates (r1(q), 01(q); r2(q); s(q)), so
(by (3-102))

9 ([ 9%h
f —( k )d@
P 892 81”181’2

Integrating along y, where the points have constant rj-coordinate r;(g), we get (by (3-104))

/ 3 ( 3%hy )
b dl’z
7 87‘2 8r18r2

< Co@)(r@"P Py (q) — ra(p)
+r (q)l/ﬁl—lT—k(—2+1/,31+1//‘52)|r2(q)1//32—1 _ rz(p)l/ﬂz—l |)

L’3’ — < Ca)(rk)rl (q)l/ﬂl—lrz(q)l/ﬂz—l k(2417 Bi+1/B2)

< Ca)(‘rk)rl (q)l/lgl_lr—k(_1+l/l31) < Ct_k(l/ﬁ‘_1)a)(‘rk)d1/ﬂ1_1.

"__
L2—

< Co()ri(@) VP17 brg 4 p (q) /P11 ¢ K E2HBIHL/B) g1/ =1y
< Cw(rk)rl(q)l//gl_lr—k(—l‘i‘l/.ﬂl)
< CrHUB=D g (kg1 /BT
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Integrating along y;, where the points have constant (ry, 61; r2, 6)-coordinates, we have (by (3-71))
L < /
Y1

Combining both cases, we conclude that

2
D,( 0°hy ) < Cri (@) VPl py(p) VPR IH BB g
87‘13}’2 o

< Cdt*w (") < cd"Pr=1e=kKA/BI=D g (5.

L% < C‘L’_k(l/ﬁ'_l)a)(‘rk)dl/ﬂ‘_l.
Then by the estimates above for L) and L, we finally get, for all k < ¢,

2 2
0°hy (p) — 0“hy @) < Ca)(‘[k)'[_k(l/ﬂ'_l)dl/'gl_l < Ca)(‘L’k)‘l:_k(l/ﬁma"_l)dl//gmﬂ_l
8r18r2 8}”137‘2 - - s

where in the last inequality we use the fact that 7 *d < % < 1 when k£ < £. Hence we finish the proof of
Lemma 3.29 in the case r, < 2d.

Now we deal with the remaining cases.

Case 2: Here we assume min(r,,ry) =r, > 2d and £ < k. In this case hr ~ rp>2d > 3 50
£+3 > k,. It follows by the triangle inequality that dg(y (¢), S) > d, where y is the gg-geodesic joining
p to g as before. In particular, this implies that min(ry(y (¢)), r2(y (¢))) > d.

Since ¢ < k,, Lemmas 3.24-3.28 hold for all k < ¢ and r(p) ~ thr < ¢, so

ry®) <d+r(p) <3t <3t

We calculate the gradient of 3%k /dr1dr, along the geodesic y as

3 [ 9%hy 2+ 1 32hy 2+ 3 [ 9% \|?
8r1 8r18r2 ,311’1391 37181’2 81’2 8r18r2

3 32he \|?
* B2r2002 <3r13r2) +2j:

Py @) =rnp) —d=>t"—d> %Tk_

2

gﬂa 8

3 [ 3% \|?
dsj \dridr;

Case 2a: ky , +1 < k < £. Here along y we have

Then by Lemmas 3.24-3.28, along y we have

(y ()| < Ca(zh)(z7F 4 q"/Pr=2¢=k1/Ai=Dy,

2
‘ g”ara

Integrating this inequality along y we get
32hy 2

ariorp

hy
Borior

< Co(th)(dr ™ 4 a'/Pr=1e=kU/P=D)y

) 82h"()</
p 8r18r2q —Jy

< Cdl/ﬂl—lT—k(l/ﬁl—l)a)(rk).
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Case 2b: k < k; ,. Here along y we have

OCI\O

ry ) <rn(p)+d<t‘+d<
Then by Lemmas 3.24-3.28, along y we have
‘ 9%hy

ky (. —k 1/B1—2—k(1/B1—1)
5rarg| < COENE +q'/Pr2 kA=)

Integrating this inequality along y we again get
3%hy 2
(p) —
aryorp orpor

Vg 2| < cqVB=1g=k/B=D) gy (k.
P oror,

(q)‘

Case 3: Here we assume min(ry, ry) =r, > 2d but £ > k, + 1. The case when k < k,, can be dealt with
by the same argument as in Case 2, so we omit it and only consider the case when k, +1 <k < £. Here
r2(p) > r1(p) > t° > t* > 84, and hence

ri(y(®)>1t" and r@y@) > It

for any point y (¢) in the geodesic y. By the triangle inequality it follows that y C %ék (p) =Bg ( D, %rk).

B and w, = zz’sz, and gg becomes the standard

As before, we can introduce smooth coordinates wi = z|
smooth Euclidean metric gc» under these coordinates. Moreover, Ay is the usual Euclidean harmonic

function A, hx =0 on ék (p). By the standard derivatives estimates we have

sup (IDy,, .l +1D' (D}, )hil) < CtFo ().
Bi(p)/2
From the equation
hy  wiwy 0%k wywy 9%hy | wiwy 0Pk Wiy 9%y

or10r; h rirp dwjdws rirp owijows riry owiodw; riry owidws

we see that, fori =1, 2,
d [ 9%hy
ow; \0r10r;

From this we see that

C
< —a)(rk)—i-Cr_ka)(rk) and sup
i Bi(p)/2

sup
Bi(p)/2

9%h
D( k)’gCr*wah.

3}’181”2

C C

< sup(Cr_kw(rk) + —w(rk) + —w(rk)) < Cr_ka)(rk).
r r

Integrating along y we get

3%hy 3% h 3% hy
— < | |V,y———| < Cdt*w(*
ar10ry (P) or10r; (q)‘ - /),‘ 88 9r10ry | — Tl

< Cdl/ﬂl_lt_k(l/ﬁl_l)a)(rk).

Combining the estimates in all three cases, we finish the proof of Lemma 3.29. ]
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By Lemma 3.29,

32
L —
2= 8r18r2(p) arior (Q)'
9%u 2y ¢
2 2 1/ Bimax—1 —k(1/Bmax—1) ok
< - Cd E ) 3-106
- 8)”131’2 (p) 31‘18}’2 (C])‘ + T C()(‘L’ ) ( )

k=3

To finish the proof, it suffices to estimate the first term on the right-hand side of the above equation.
Recall that we assume u; is a gg-harmonic function defined on the ball éz( p), which is centered at
P12 € §1 NS,y and has radius 272. We also know u, satisfies the L>-estimate by the maximum principle:
there exists some C = C(n) > 0 such that

2l oo 4, (pyy < CUlullL(By0.1y) + @ (). (3-107)

Recall that the proofs of the estimates in Lemmas 3.24-3.28 in the case when k < k; ;, work for any

gp-harmonic functions defined on suitable balls, and we can repeat the arguments there replacing the

L>®-estimate of hy, namely |||z~ < Ct*w(z¥), by the L>®-estimate of u, given in (3-107) to get

similar estimates as in those lemmas. We will omit the details. Given these estimates, we can repeat the
proof of Lemma 3.29 to prove the estimates

9%u, 0%u,

(p
ar1dry ar1or;
This inequality, combined with (3-106), gives the final estimate of the L, term, that is

(@)| < Cd" Pt (ull Lo By (0.1)) + @ (T7).

l
Ly < Cd"Pmst|lu|l L8y 0,1y + Cd /P ™1 3~ g =k b=y (25), (3-108)
k=2

By Lemmas 3.22 and 3.23 and the estimate (3-108) for L,, we are ready to prove the following estimate;
see (1-5).

Proposition 3.30. For given p,q € BB( )\S there is a constant C = C(n, ) > 0 such that
3%u 3%u
(p) —

w(r) _ w(r)
< (aV/Fm T f dr + g/ / ar)
87‘]87"2 8r 8 ( ”u”L (Bﬂ(o’l))—i_ 0 + d rl/ﬂmax d

Proof. From Lemmas 3.22 and 3.23 and the estimate (3-108) for L, we have

(q)

3%u 3%u
— <C l/ﬂmax_l 0 d 1/Bmax—1 —k(1/Bmax—1) k Tk
3o P " g (q)‘ ( lll Low (85 0.1 + Zr o(t H,;w( )
—— w(r) w1 [1 @)
SC(dl/’gm“ 1Ilulle(B/s(o,l)>+/o ——dr /P T 4T)
where the last inequality follows from the fact that () is monotonically increasing. ]

Finally, we remark that the estimates for the other operators in (3-89) follow similarly; we omit the
proofs and state that the estimates are the same as the estimates for 3%« /dr;dr, in Proposition 3.30.
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3E. Nonflat conical Kihler metrics. In this section, we will consider the Schauder estimates for gen-
eral conical Kéhler metrics on Bg(0,2) C C" with cone angle 27 8 along the simple normal crossing
hypersurface S. Let w be such a metric. By definition, there exists a constant C > 1 such that

C'wg <w<Cwpg in Bg(0,2)\S, (3-109)

where wpg is the standard flat conical metric as before. Since w is closed and Bg(0, 2) is simply connected,
we can write @ = +/—19d¢ for some strictly plurisubharmonic function ¢. By elliptic regularity, ¢ is
Holder continuous under the Euclidean metric on Bg(0, 2).

We fix « € (0, min{1/Bmax — 1, 1}).

Definition 3.31. We say w = g is a C Kihler metric on Bg(0, 2) if it satisfies (3-109) and the Kihler
potential ¢ of @ belongs to C (B,g (O 2)).

We are interested in studying the Laplacian equation
Agu= f in Bg(0, 1), (3-110)

where f € Cg’“(Bﬂ 0,1)) and u € Cé’a. We will prove the following scaling-invariant interior Schauder
estimates. The proof closely follows that of Theorem 6.6 in [18], so we mainly focus on the differences.

Proposition 3.32. There exists a constant C = C(n, S8, ||g||*0a) > 0 such that, if u € C; *(Bg(0, 1))
satisfies (3-110), then

41y 0,17y = CNelleosyion + 171G g ) (3-111)

Proof. Given any points xo # yo € Bg(0, 1), assume dy, = min(d,,, d,); recall d, = dg(x, dBg(0, 1)).
Let u € (O, i) be a small number to be determined later. Write d = ud,,, and define B := Bg(xo, d) and
%B = Bg (xo, %d)

Case 1: dg(xo, yo) < %d.

Case la: Bg(xg, d)NS = 2. We introduce smooth complex coordinates {w; = zf , Wy = zgz, 23y .-y 20}

on Bg(xo, d), under which gg becomes the Euclidean metric and the components of g become C* in
the usual sense. Equation (3-110) has C* leading coefficients, and we can apply Theorem 6.6 in [18] to
conclude that (the following inequality is understood in the new coordinates)

[ ]CZO‘(B) <C(”””CO(B)+||f||C0a(B)) (3'112)
Recall that T denotes the second-order operators appearing in (2-2). Let D denote the ordinary first-order
operators in {wy, wo, 23, ..., Z»}. We calculate
dg(x0, Y0)
ITu(x0) = Tu(y)| < 1D*u(xo) = D2ulyo)l+ === (1 D*u o) -+ D*u(30)))
_ 4dg(xo, y0)* 4dg(x0, y0)
= d2+a u]c2a(3) d3 [”]Cz(B)
8dg(xo, yo)* (x0, yo)* . . .
< ﬂdT[u] C2a(B) +CﬂdT lullcocsy (by the interpolation inequality).
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Then we get

| Tu(xo) — T”()’O)| C 2) C
dyy . 3-113
X0 dﬂ (XO yo)”‘ 2+a ” f”c()a M2+a ||Ll ”CO(B) ( )

Case 1b: Bg(xg,d) NS # @. Let Xy € S be the nearest possible point xo to S. We consider the ball
B:= Bg (X0, 2d), which is contained in Bg(0, 1) by the triangle inequality. As in [14], we introduce a
(nonholomorphic) basis of Tf'jO(C”\S)

lej :=dr;j+~—=1Bjr;dO;,dzi}j=12.k=3

.....

and the dual basis of T o(C"\S)

{ 9 1 8 8 }
Yii=——+— —, — .
T oy Bjrj 00 02k ) 1 2k=3, .

We can write the (1, 1)-form o in the basis {e; A€, €; AdZx, dzx N€j, dz; NdZi} as
=8¢ €5 NE + 8e;R€) NdZg + gke; dzic N€j + g dzj NdZk, (3-114)
where

— _ —— 9
gejEk = _1aa¢(y]a Vk), gejlz = _188¢<y]s 8_Zk>’
— - (0 _ 92
gkg_,' = _188¢ 8_Zk’ yj ) gk]_ =

02407

(3-115)

We remark that all the second-order derivatives of ¢ appearing in (3-115) are linear combinations of
|2j1>72Pi(9%/02;02;)Nj Ny (j # k), N;D' and (D’)?, which are studied in Theorem 1.2. The standard
metric wg becomes the identity matrix under the basis above for (1, 1)-forms. If w is C , all the
coefficients in the expression for w in (3-114) are c? 8 “_continuous, and the cross terms 8ejé ( j ;é k) and
8eik tend to zero when approaching the corresponding singular sets S; or S;. Moreover, the limit of
8k dzj N dzx when approaching S; N - --NS), defines a Kéhler metric on it. Rescaling or rotating the
coordinates if necessary we may assume at xo € S that 8ejé; xo)=1, g ik (X0) = 8x and the cross terms
vanish at Xp. Let wg be the standard cone metric under these new coordinates near Xo. We can rewrite
(3-110) as
Agu(2) = Agyu(z) +1(2) - id0u(z) = f(z) forallz ¢S

for some hermitian matrix n(z) = (nfk)] k=1 nﬂg = gjlz(z) — gék. It is not hard to see the term 7(z) -id9u
can be written as

2 n
D @@ = duce +2Re Y g up+ Y (87 @) = 8iu g, (3-116)
jk=1 ;éjéi j.k=3

where g with the upper indices denotes the inverse matrix of g. We consider the equivalent form of
(3-110) on B:
Aggu=f—n-v/=130u=:f, ueC’(B)NC*B\S).
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Observing that xo, yo € Bg ()20, %d), we can apply the scaled inequality (1-7) of Theorem 1.2 to conclude
that

[Tu(xo) — Tu(yo)| @)
d2+(¥ C .
dﬂ(X(), yo)"‘ (”M”CO(B) + ||f”c()a ))
thus
21a | Tu(xo) — Tu(yo)l C ) )
oy = e Moy + ||f||C0a @) (3-117)
Case 2: dg(xo, Yo) > 3d.
210 | TU(x0) — Tu(yo)l e [TuGo) | +[Tulyo)l _ 8 .
% dg(x0, y0)* < ddy, de e [u]Cﬂ(Bﬂ(O D)’ (3-118)
Combining (3-113), (3-117) and (3-118) we get
21 | T (x0) = Tu(yo)| _ ¢ ) e
dxo dﬂ(xo, J’o)"‘ M [ ]Cz(Bﬂ(O 1)) M2+a (”u”CO(B) + ”f”C(),a 1§))
C
pEr ||f||§3a e ltleo (-119)

By definition it is easy to see that (writing Bg = Bg(0, 1))

(@) @ 24ar £1(2) (@)
A1 oo s <cp? Il cocpyy +CET1f ] o (B)_M Wil

) = Cy* (B’

We calculate

@) ©) ()] @
108y = G g I T e, 1S G

Ooc(B)
(@)

* o * 24+a * 2
S CO[g]Cg,a(Bﬂ)M (I'L [M]Cg(Bﬂ) +I’L [M]Cg,(l(Bﬁ))-i_M ||f||C0a(B )

* o 24y, 1% 2)
§Co[g]Cg,a(Bﬁ)M (C)llullcopyy +21 [M]C )+M ||f||Com .

8 * o *
F[M]CE(BIQ) S 19 [u]cé,u(Bﬂ) + C(IU/)”M”CO(Bﬂ)

If we choose 1 > 0 small enough that u*(2Co[g]* +1) < %, then we get from (3-119) and the

CO o )
inequalities above that

g2+ |Tu(xo) — Tu(yo)|

2) )
0 dg(x0, y0)*

1
< §[M]C§a +C(M)(”””C0(Bﬂ) + ||f||C0a 85"

Taking the supremum over xo # yo € Bg(0, 1), we conclude from the inequality above that

[u]*za = Cllullcocsy) + LA )

(Bg) — Cy*(Bp)

Proposition 3.32 then follows from interpolation inequalities. ([

Remark 3.33. It follows easily from the proof of Proposition 3.32 that estimate (3-111) also holds for
metric balls Bg(p, R) C Bg(0, 1) whose center p may not lie in S.



SCHAUDER ESTIMATES FOR EQUATIONS WITH CONE METRICS, II 805

Remark 3.34. The Schauder estimate was first established by Donaldson [14] for a background cone
metric with singularity along a smooth divisor assuming u € Cé’“, this latter assumption was removed by
Brendle [1] in the case g € (0, 3) and by Jeffres, Mazzeo and Rubinstein [23], requiring only a weak
solution. Jeffres, Mazzeo and Rubinstein [23] then extend the results to nonflat background metrics using
a perturbation argument. This is the first time a Schauder estimate for the linear conic equation in the
smooth divisor case appeared in the literature with a full proof.

An immediate corollary to Proposition 3.32 is the following interior Schauder estimate.

Corollary 3.35. Suppose u satisfies (3-110). For any compact subset K € Bg(0, 1), there exists a constant

C=Cn,B K, ||g||C2,a(Bﬁ(O’1))) > 0 such that

”M”Cé'a(K) = C(”””CO(Bﬂ(O,l)) + ”f”Cg’a(Bﬂ(O,l)))'

Next we will show that (3-110) admits a unique Cé’“-solution forany f € Cg’a (Bg(0, 1)) and boundary
value ¢ € C°(9 Bg (0, 1)). We will follow the argument in Section 6.5 in [18]. In the following we write
Bg = Bg(0, 1) for simplicity.

Lemma 3.36. Let o € (0, 1) be a given number. Suppose u € Cﬂ (Bg) solves (3-110), ||u||éo((7;ﬂ)

and ||f||(20;33 ) < o0. Then there existsa C = C(n, B, «, g, 0) > 0 such that

< 0

(—o) < (—0o) (2—0)
I 52, = CAIE,, + 11157, )

Proof. Given the estimates in Proposition 3.32, the proof is identical to that of Lemma 6.20 in [18]. We
omit the details. ]

Lemma 3.37. Let u € C;(B/;) N Co(gﬂ) solve the equation Aqu = f and u = 0 on dBg. For any
o € (0, 1), there exists a constant C = C(n, B, o, g) > 0 such that

lullgon,, = sup % |u(x)| < Cfﬁé’; ;1 f = CIFligo g

where d, = dg(x, 0 Bg) as before.
Proof. Consider the function w; = (1 — d;)", where dg(x) = dg(x, 0). We calculate
Agwi =0 (1—dg)" > (—=(1 —dp) trg gg — (1 —0)|Vdg|2)
<o(1—dg)’ *(—C ' (1 —dg) —4Cdz(1 —0)) < —coo (1 —dp)° >

Take a large constant A > 1 such that, for w = Awy,

Aqw < —(1—dg)" % < —|I{,—| in Bg,
where
N = sup d27°| f(x)| = sup (1 —dg(x))* | f(x)I.

xeBﬁ xeBﬂ

Hence A, (Nw£u) <0, and from the definition of w we also have w|; By = 0. By the maximum principle
we obtain [u(x)| < Nw < CN(1 —dg(x))° = CNd?, and hence the lemma is proved. O
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Proposition 3.38. Given any functzon fecC 0. O‘(B/g) the Dirichlet problem Agu = f in Bg and u =0 on
0Bg admits a unique solution u € Cﬂ (Bg) ﬂ o (Bﬂ)

Proof. The proof of this proposition is almost identical to that of Theorem 6.22 in [18]. For completeness,
we provide the detailed argument. Fix o € (0, 1) and define a family of operators A; = 1A, + (1 —1)Agy.
It is straightforward to see that A, is associated to some cone metric which also satisfies (3-109). We
study the Dirichlet problem

Awu; = f in Bg, u; =0 ondBg. (%¢)

Equation (xg) admits a unique solution ug € Cf,’a(Bﬂ) nc O(ET[;) by Proposition 3.7. By Theorem 5.2
n [18], in order to apply the continuity method to solve (x), it suffices to show A, ! defines a bounded
linear operator between some Banach spaces. More precisely, define

. 2,a (o)
By i={u & C* (Bp) | lul gy, < o).

i 0,0 (2—0)
Bai={f € Gy (Bp) [ 1F g, < oo

By definition any u € B; is continuous on B_ﬂ and u =0 on d Bg. By Lemmas 3.36 and 3.37, we have

_ (—=o) 2-0) _
lulls, = 1ll s < CIF NG, ) = CllAwls,,
for some constant C independent of ¢ € [0, 1]. Thus () admits a solution u € B;. O

Corollary 3.39. For any given ¢ € C 0(88,9) and f € Cg’“(Eg), the Dirichlet problem
Agu=f inBg and u=¢ ondBg, (3-120)
admits a unique solution u € Cé’a(Bﬁ) N CO(B_,g).

Proof. We may extend ¢ continuously to Bg and assume ¢ € CO(I?/;). Take a sequence of functions
@i € C;'Q(Eg) nc O(Eﬁ) which converges uniformly to ¢ on lTﬂ The Dirichlet problem

Agup = f — Agpr  in Bg and vy =0 ondBg

admits a unique solution v; € C;“(B/;) N CO(B_ﬂ). Thus the function uy := vy + ¢, € C‘;’“ satisfies
Agup = f in Bg and uy = ¢ on BB/; By the maximum principle, u is uniformly bounded in C O(Eg).
Corollary 3.35 gives uniformly c% 8 *(K)-bounds on any compact subset K € Bg. Letting k — oo and
K — Bg, by a diagonal argument and up to a subsequence, uy — u € C (Bﬁ) On the other hand, from
Ag(ur —uy) =0, we see that {u;} is a Cauchy sequence in C 0(Bﬁ) thus uy converges uniformly to u
on Eg Hence u € CO(B_[;), and u satisfies (3-120). [l

Corollary 3.40. Given f € Cg’a(B,g), suppose u is a weak solution to the equation Agu = f in the sense
that

/(Vu Vo)w /f(pa) forall<peH0(Bﬂ)
Bg

then u € Cz’a(Bﬁ).
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Proof. We first observe that the Sobolev inequality (3-43) also holds for the metric g, since g is equivalent
to gg. The metric space (Bg, g) also has maximal volume growth/decay, so we can apply the same proof
of De Giorgi-Nash-Moser theory [22] to conclude that u is continuous in Bg. The standard elliptic theory
implies that u € Cl J(Bg\S). For any r € (0, 1), by Corollary 3.39, the Dirichlet problem A,ii = f
in Bg(0,7), u = u on 0Bg(0, r) admits a unique solution u € Cﬂ (Bg(0,7r)) N CO(Bﬂ(O, r)). Then
Ag(u —1u) =0in Bg(0,r) and u — u = 0 on 9Bg(0, r). By the maximum principle, we get u = u
in Bg(0, r), so we conclude u € Clzg’a(Bﬁ(O, r)). Since r € (0, 1) is arbitrary, we get u € Cé’a(Bﬂ). O

Corollary 3.41. Let X be a compact Kiihler manifold and D =) j Dj be a divisor with simple normal
crossings. Let g be a conical Kihler metric with cone angle 2 B along D. Suppose u € H'(g) is a weak
solution to the equation Agu = f in the sense that

/(Vu Vo)w / f(pa) forall ¢ € C1(X)
X
for some f € Cg’a(X). Thenu € Cé’a(X) NCO(X) and there exists a constant C = C (n, B, g, &) such that

”uucéﬂ(x) = C(”M“CO(X) + ”f”cg-"‘(x))'

Proof. We choose finite covers of D, {B,} and {B,}, with B/ € B, and centers in D. By assumption
u is a weak solution to Agu = f in each B, so by Corollary 3.40 we conclude that u € C2 "*(B,) for
each B,. On X\S, the metric g is smooth so standard elliptic theory implies that u € ck (X \S). Since
{B,} covers D, we have u € C; “(X).

We can apply Corollary 3.35 to obtain that, for some constant C > 0,

loc

”u”C;J"(B;) = C(HMHCO(Ba) + ”f”CZ(Ba))-

On X\ |J,{B,} the metric g is smooth, so the usual Schauder estimates apply. We finish the proof of the
corollary using the definition of Cz’“(X ); see Definition 2.9. ]
Remark 3.42. Let (X, D, g) be as in Corollary 3.41. It is easy to see by the variational method that weak
solutions to Agu = f always exist for any f € L% (X, wy) satistying fX fo,=0

4. Parabolic estimates

In this section, we will study the heat equation with background metric wg and prove the Schauder
estimates for solutions u € CO(Q,g) Ng 2’1(Q7;) to the equation

ou
ot

for a function f € € O(Q,g) with some better regularity.

= Agyut+ f (4-1)

4A. Conical heat equations. In this section, we will show that, for any ¢ € €°(3p Qg), the Dirichlet
problem (4-2) admits a unique ¥ 2,1 (Q’;) Ne9( Q_ﬂ)—solution in Qg. We first observe that a maximum
principle argument yields the uniqueness of the solution.
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Suppose u € &> (Q’;) N %”O(Q_,g) solves the Dirichlet problem

ou .
W:Agﬂu in Qg, 4-2)
u=q on dpQpg

for some given continuous function ¢ € €°(dp Qp). As in Lemma 3.1, it follows from the maximum

principle that
inf u <infu <supu < sup u. (4-3)
opQp Qp Qg IpQp

So the ¢! (Q*j;) N¢°(Qp)-solution to (4-2) is unique, if it exists.
We prove the existence of solutions to (4-2). As before, we use an approximation argument. Let g. be
the smooth approximation metrics in Bg from (3-3). Let u, be the ¢ 2.1 (Qp)NeE O(Q_ﬂ)-solution to
ou,
at
4A1. Estimates of u.. We first recall the Li—Yau gradient estimates [26; 35] for positive solutions to the

= Az u. in Qg and Ue =¢ onadpQg. (4-4)

heat equations.

Lemma 4.1. Let (M, g) be a complete manifold with Ric(g) > 0 and B(p, R) be the geodesic ball
with center p € M and radius R > 0. Let u be a positive solution to the heat equation d,u — Agu =0
on B(p, R). Then there exists C = C(n) > 0 such that, forallt > 0,

(|Vu|2 2at) _C N 2n
sup —— )<=+ —,
B(p,2R/3) u? u R2 t

where u, = du/ot.

By considering the functions u, — infu. and sup u. — u., from Lemma 4.1, we see that there exists a
constant C = C(n) > 0 such that, for any R € (0, 1) and ¢ € (0, R?),

1 1
sup |Vue|§ SC(—2+—>(oscR u)?, (4-5)
By (0.2R/3) ‘ R 1
ou, 1 1
sup  |Aguel= sup |—|<C|—5+~)oscrue, (4-6)
Bec (0.2R/3) B (0,2R/3)| 01 R 1

where 0SCy U, := 0SC By, (0.R)x (0,R?) Ue is the oscillation of u. in the cylinder By, (0, R) x (0, R?). Replac-
ing u¢ by u —infu,., we may assume u, > 0 and define f. =logu.. Then we have

af.
a—; = Ag fe + |Vl

Let ¢(x) = @(r(x)/R), where ¢ is a cut-off function equal to 1 on [O, %] and 0 on [%, oo) satisfying the

inequalities |¢”| < 10 and (¢’)?> < 10¢. Let r(x) be the distance function under g, to the center 0.

Lemma 4.2. There exists a constant C = C(n) > 0 such that, for any small € > 0,

1 1
sup  |Ajuc] §C(——|——2) oscgrue forallt e (0, Rz),
Bg. (0.3R/5) t R

where we write Ajue = (|zi|> + e)l_ﬁi(azue/aziaz;) fori=1,...,p.
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Proof. We only prove the case when i = 1. We define F :=tp(—A| fe —2 f.), and we calculate

0 . _ _ .
(5 — A&)(—Alfe —2f0) =—IVaVfel? = IViVfel? =2Re(V fe, V(= A fe = 2f)) = Ry3 i fo i fek
< —(=A1f)? =2Re(Vf, V(=Aj fo —2f0).

F achieves its maximum at a point (pg, fp), where we may assume F(po, tp) > 0; otherwise we are
already done. In particular, py € B, (O, %r) by the definition of ¢ and fy > 0. Then at (po, f9), we have

9
0< (— - Age)F
o1

F (8
=—+lop| = —
fo

A A 2f FA 2t9Re( Vo, V F
P gé)(_ 1fe — fé)_a 2@ — 2k e< @, <_>>

top
(©)?% (4-7)

F 2 F Vi Vi
§£+tow(—(—A1fe) —ZWRe(er,W))JrC—(w +¢ )+2R2 5

where we use the Laplacian comparison and the fact that VF = 0 at (po, #p). The second term on the

right-hand side satisfies (we write F:= —A1fe—2 f; for convenience of notation)
2 F S ~ 2F |Vfe|l¢'|
lop| —(=Ar1f)" — 2@ Re(Vfe, Vo) | < top(—F? —4F fe —4(fo)* + — o R

Fly')?
Stow( F2—4F f. +2F|Vf.? +2R2 5

Flg')?
2R2902

~ F I
<top|—F*+ +efick (by Lemma 4.1)
fo R?

F2
=—+C
fog - 2R?¢p

+C F +C F
o R?’
Inserting this into (4-7), we get, for some constant C = C(n) > 0, at (po, ),

top F
R2
from which we obtain F(py, fy) < Cty/ RZ+C. By the choice of (py, tp), we can see that

F?>+CoF + +Clyz 20,

. 1 1
sup (—A1f€—2fe)§C<—2—|——> for all 7 € (0, R?),
By (0.R/2) R= 1t

which implies that, on B, (O, %R) x (0, Rz),
1 1
A, §u€+C< R2) (48)
Applying (4-8) to the function sup u. — u., we obtain, on By, (O, gR) x (0, R?),

1 1 1
[Aruel < |t +C( R2> OSCR Ue < C( + R2) OSCR Ue

by (4-6). Thus we finish the proof of the lemma. U
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Lemma 4.3. There exists a constant C = C(n) > 0 such that
_ 1 1
sup sup (|ViVjuel +1ViVjucl) < C(— + —2) OSCR U
i#] Bge (0.R/2) t R
forallt € (0, R?). Recall, here |V; Viue >=V; VjuEV;-Vjqugfggj (no summation over i, j is taken).

Proof. We only prove the estimate for |V; V,uc|. The other estimates are similar, so we omit their proofs.
By calculations similar to those used to derive (3-27), we have

0 _
(5 - A&) IViVa fe| <2Re(Vfe, VIVIVa fe]) + Z(|V1kaé| IVaVi fel +IVaVi fel IViIVE fel), (4-9)
k
and similar to (3-20),

0 _
(5 - Ag5>(_A1fe - AZfe) =< 2Re<vfe, V(_Alfe - AZfe))
= ANV fe P+ VIVl + VoV fel P + V2V feP). (4-10)
k
Combining (4-10), (4-9) and the Cauchy—Schwarz inequality, we get

0
(E—Age)uvl Vafel +2(= A1 fo— Az fo))

<2Re(Vfe, V(IVIVafel +2(= A1 fe= A f)) = Y _(IViVife P+ IVIVife P+ IV Vi fe P+ V2 Vi feP)
k

<2Re(Vfe, VIVIVa fe +2(= A1 fe— Ao f)) — 15 (IVi Vo fe | +2(— Ay fe— Az fo)7.

We define a cut-off function 7 similar to ¢ in the proof of Lemma 4.2 such that n = 1 on B,, (O, %R)
and n vanishes outside By, (O, %R) We write

G =(IViVafel + 2(=A1 fe — Ao fo) = 2f0).

Like we did for F in the proof of Lemma 4.2, we argue similarly that at the maximum point (py, f9) of G,
for which we assume G (po, tp) > 0,

o<(2_a, )< G2+CG+CG+CG+CGn/+nN+2G(/)2
- )7 T won R Tn R2TRT g R2p2 "
< (- 4y + ™8 L0 C
= Ton n R2 OR2 )
so it follows that G (po, to) < C(1 + fy/R?). Therefore by the definition of G, on B, (0, %R) x (0, R?),

1

. 1
IVIVa fel +2(=A1 fe — Ax fe) =2 fe < C(ﬁ + ;),

and thus by Lemmas 4.1 and 4.2, we conclude that, on By, (0, 1R) x (0, R?),

. |Viue|? 1 1 1 1
[ViVaoue| <tte +2|Aque| + 2| Aque| + 0. + Cue ﬁ"‘; <C ;+ﬁ OSCR Ue,

as desired. |
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4A2. Existence of a solution u to (4-2). We will show the limit function of u. as € — 0 solves (4-2).

Proposition 4.4. Given any R € (0, 1) and any ¢ € €°(9p Qp(0, R)), there exists a unique function
u€¢*1(Qp(0, R)")NCO(Qp(0, R)) solving (4-2). Moreover, there exists a constant C = C(n, B) > 0
such that, for any t € (0, R?) we have (defining Bg (r)#:= Bg(0, r)\S),

p 2
| ou 1 1
sup (Z|z,~|2—2ﬂx o +|D’u|2)§C<—+—2>(oscRu)2, (4-11)
Bg(R/2)* Zj t R
11
sup (D _(IViVjulg, + ViV u|gﬁ)+ ar1) SCL 5+ %) oseru, (4-12)
Bg(R/2* \[ Z;
- du 1 1)\7?
sup (Z|vgﬁAJ-u|+|vgﬂ(D’)2u|+ vgﬂa—')5c<—+ﬁ) OSCR U, (4-13)
Bﬂ(R/Z)# j—l t t

where by abusing notation we write 0SCg u := 0SCp (0, R)x (0, R?) U-

Proof. Let u, be the > '-solution to (4-4). The ¥°-norm of u, follows from the maximum principle
(4-3).

To prove the higher-order estimates, for any fixed compact subset K € Bg(0, R) and § > 0, standard
parabolic Schauder theory yields uniform ¢4+ “+®/2_estimates of u. on (K\7T3S) x (8, R?] for any
a€(0,1). Ase = 0, u. converges in (54+°"(4+“)/2(K\T58 N (8, R?]) to some function u which is also
EHe@+a/2 i (K\T5S) x (8, R?]. Letting 8 — 0 and K — Bg(0, R) and using a diagonal argument,

we can assume that b )2
%inc o, (4+a)/ (Bﬁ (O,R)#X(O,Rz])
e u ase— 0.

Letting € — 0, estimate (4-11) follows from (4-5); (4-12) is a consequence of Lemma 4.3; and (4-13)
follows by applying the gradient estimate (4-5) to the A, _-harmonic functions A ju, (D’ Y2u, and du, /ot,
and then letting € — O.

The gradient estimate (4-11) implies that, for any compact K € Bg(0, R),

C(n, K, B)(oscru)® o
< L

ou
sup | —
K\S;10Z;

for all 7 € (0, R?).

From this, for any ¢ € (0, Rz), we see that (-, ¢) can be continuously extended to S, and thus we have
u € CO%(Bg(0, R) x (0, R?)).

It only remains to show u = ¢ on dpQg(0, R). Fix an arbitrary point (qo, t) € dp(Qg(0, R)).
Case 1: 1o =0 and go € Bg(0, R). We define a barrier function ¢ (z, t) = e—don (2,90 —At _ 1, where A > 0

is to be determined. If A > 4n, we calculate

a
<— — Age)(f)l = e Yo (z.q0)*—At (_Aged%n + |qu2:" |§,€)e_d‘3" (2,40)2 =7t

at
2 2
=< <_)\. + Z(|Zj|2 + 6)1—,3_/ +(n— p))e—dq;n (z,q0)"—At <0.
j=1
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On the other hand, ¢ (qo, o) =0 and ¢ (z, ¢) <0 for any (z, 1) # (qo, tp). For any € > 0, we can find a small
neighborhood VNap(Qg(0, R)) of (qo, tp) such that, on V', we have ¢(qo, t0) +¢& > ¢(z, ) > @(qo, to) —¢&,
since ¢ is continuous. On dp(Qg (0, R))\V, the function ¢; is bounded above by a negative constant.
Therefore the function ¢, := ¢(qo, o) — & + A1(z, 1) < ¢(z, 1) for any (z, 1) € Ip(Qp(0, R)) if A> 1.
Therefore, by the maximum principle, ¢, (z, 1) <uc(z, t) forany (z, 1) € Qg (0, R). Letting € — 0, we have
¢, (z,1) <u(z, ). Letting (z, 1) = (qo, to) yields ¢(qo, t0) —& < liminf(; ;) go.1) #(z, ). Setting &€ — 0,
we conclude that ¢(qo, fo) < liminf(; ;)_ (4.1 #(z, t). Considering ¢fr (z,t) = p(qo, to) +& — Ap1(z, 1)
and using an argument similar to that above, we can get ¢(qo. fo) = limsup, ,_, 4, 1) #(z, ). Thus u
coincides with ¢ at (qo, o).

Case 2: to > 0 and go € dBg(0, R) N (S1 NSy). In this case z1(g0) = 22(q0) = 0. We define g) = —qo €
0Bg(0, R) to be the (Euclidean) opposite point to go. For some small § > 0, define

$2(z, 1) = don(z, 4p)* — 4R = 8(1 —10)°.
Then ¢»(qo0, z0) = 0 and ¢ (z,1) < O for any (z, 1) # (qo, o). We calculate 9;¢, — Ay ¢ < 0. By an
argument similar to Case 1, replacing ¢ by ¢, we get lim 1) (49.1) #(2, 1) = @(qo, t0).
Case 3: 19 > 0 and go € 0Bg(0, R)\(S1 NS2). As in Case 2 in the proof of Proposition 3.5, we define a
similar function G. Define ¢3(z, t) = A(dg(z, 0)> — R?) + G(z) — 8(t — to)? for A > 1 and small § > 0.

Then we can calculate that 0,3 < A, ¢3, ¢3(qo0, o) =0 and ¢3(z, 1) < 0 for any other (z, t) # (qo, to).
Similar arguments to those in Case 1 proves that

lim  u(z,t) = ¢(qo, to).
(z,t)—(qo,t0)

Combining the three cases above, we obtain that u coincides with ¢ on dp Qg (0, R). Thus the Dirichlet
problem (4-2) admits a unique solution u € <KO(Q,g(T,R)) N1 (Qp(0, R)®). O
Corollary 4.5. Given any functions f € %; o/ 2(Q_,g) and ¢ € €°(9p Qg), there exists a unique solution
veg?! (Qg) N %O(Q_,g) to the Dirichlet problem

v
ar
Proof. Let v, € €27 2+0/2(Qg) N ¢°(Qp) be the unique solution to the equations

:Agﬂv—i—f in Qg and v=¢ ondpQg. (4-14)

0V
ot
For any compact subset K € Bg(0, 1) and 6 € (0, 1), the standard Schauder estimates for parabolic
equations provide uniform &>t 2+®)/2_estimates for v, on K\7TsS x (62, 1). Then v — v for some
vE <52“‘*(2+"‘)/2(K\T58 x (82, 1)). Taking § — 0 and K — Bg(0, 1) and using a diagonal argument, we
2+a’(2+a)/2(Bﬂ\S x (0, 1)) to v and v satisfies the equation dv/dt = Ag v+ f

ocC

=Ag v+ f in Qg and Ve=¢ ondpQg.

get that v converges in ¢,
on Bg\S x (0, 1).

It only remains to show v € %O(Qﬂ) and v = ¢ on dpQg. The same proof as in Cases 1, 2 and 3
in Proposition 4.4 yields that v must coincide with ¢ on dpQg, since we can always choose A > 1
large enough that (for example in Case 1) ¢, /01 — Ag ¢ < infg, f < dve/0t — Ag ve. To see
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the continuity of v in Qg, because of the Sobolev inequality (3-42) for metric spaces (Bg, g.) and by
the proof of the standard De Giorgi—Nash—Moser theory for parabolic equations, we conclude that,
for any p € S and ¢y € (0, 1) there exists a small number Ry = Ry(p, tp) such that, on the cylinder
Q = Bg(p, Ro) x (to — 0’ fp), we have oscy ve < Cr® for any r € (0, Ryp) and some «’ € (0, 1).
Therefore oscy v <Cr "and v is continuous at (p, ty), as desired.

The uniqueness of the solution to (4-14) follows from the maximum principle. ]

Remark 4.6. Corollary 4.5 is not needed in the proof of Theorem 1.7. So by Theorem 1.7, the solution u
to (4-14) is in 732 (Qp) N4 0(Tp).

4B. Sketched proof of Theorem 1.7. With Proposition 4.4, we can prove the Schauder estimates for the
solution u € O(Q_,g) N %Z’I(Qz) to (4-1) for a Dini-continuous function f by making use of almost the
same arguments as in the proof of Theorem 1.2. We will not provide the full details and only point out
the main differences. For any given points Q, = (p, t,), Q4 = (¢, t;) € (Bﬂ( )\S) x (£, 1), to define
the approximating functions uy as in (3-44), we define uy in this case as the solution to the heat equation

ouy oA o A o
= =Bt + £(Qp) in Be(p) x (tp = F- 7 1p), we=u on dp(Be(p) x (tp = -7, 1)),

where ék( p) is defined in (3-48). We can now apply the estimates in Proposition 4.4 to the functions uy,
or uy — u_1, instead of those in Lemmas 3.3 and 3.4 as we did in Sections 3B, 3C and 3D, to prove the

Schauder estimates for u. Thus we finish the proof of Theorem 1.7. U

4C. Interior Schauder estimate for nonflat conical Kihler metrics. Let g =/ —1g;;(z,1) dz; 7% Ndzp be
a ‘5; */2 conical Kihler metric on Qg with conical singularity along S; thatis, g(-, 1) is a C conical

Kahler metric (from Section 3E) for any 7 € [0, 1], and the coefficients of g in the basis {e; A ek, ...} are

a -Holder continuous in ¢ € [0, 1]. Suppose u € g 2+a, (24a)/2

]
a_bt‘ = Agqu+f inQp (4-15)

(Qp) satisfies the equation

for some f € %“’“/Z(Q_ﬂ).

Proposition 4.7. There exists a constant C = C(n, B, «, g) such that

< Cllullzogq) + ||f|| el )

k
fluel %ﬁzm,(zw)/z (2p)

Q) —

Proof. The proof is parallel to that of Proposition 3.32. Given any two points P, = (x, t), Py =(y, t,) € Qg,
we may assume dp, = min{dp,, dp,} > 0, where dp, :=dp g(Py, 3pQp) is the parabolic distance of Py to
the parabolic boundary 87> Qp. Letpue ( ) be a positive number to be determined later. Define d := udp,,
Q:=Bg(x,d) x (t, —d~, 2 t.] the “parabolic ball” centered at Py, and 2Q = Bﬂ( , 2a’) X (x J‘d2, tx].

Case 1: dp g(Py, P)y) < %d. In this case we always have Py € %Q.

Case la: Bg(x,d) NS = @. As in the proof of Proposition 3.32, we can introduce smooth complex
coordinates {wy, w2, 23, ..., Z,} on Bg(x, d) under which gg becomes the standard Euclidean metric and
the components of g are ¥%%/? in the usual sense on Q. The leading coefficients and constant term f
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in (4-15) are both ¥*®/2 in the usual sense, so we apply the standard parabolic Schauder estimates (see
Theorem 4.9 in [27]) to get that there exists some constant C = C(n, 8, «, g) independent of Q such that

2
1] sc sy < C Uiy + 1 F ISz o) (4-16)
Let D denote the ordinary first-order operators in the coordinates {wy, wy, 23, ..., z,}. We calculate
dp g(Py, Py)
|Tu(Py) — Tu(Py)| < |D*u(Py) — D*u(Py)| + %(Wu(mn +|D*u(Py)))
4d77ﬂ(P)mP) 4d73,,3(Px» Py)
= T[ ]6)2+°‘ (2+oz)/2(Q) T[u]%zl(g)
8dp g(Py, Py)” dp g(Py, Py)”
= ﬂdZ——i-xol[ ]@’2+a (2+a)/2(Q) + Cﬂd+”u”9”0(Q)
and 4 5 v
pg(Px, Py
E( x) - E(Py) # ]/2+(x (2+a)/2(Q)

Recall 7 denotes the operators in 7" and d/9t; then by (4-16) it follows that

e THR) ~Tu(P)| €
Py a 2+(x
dP,ﬂ(Px’ Py)

c
1 gz g+ 27 I lleoco: (4-17)

Case 1b: Bg(x,d)NS # @. Let & € S be the projection of x onto S and P, = (&, 1,) be the corresponding
space-time point. Define Q= Bg(x,2d) x (t, — 4d?,t,]. As in Case 1b in the proof of Proposition 3.32,
we may choose suitable enough complex coordinates that 8ei& (ﬁx) =Jj and, for j, k > p + 1, we have
g j,;(Px) = 8 and the cross terms in the expansion of g in (3-114) vanish at P,. Thus (4-15) can be
rewritten as

ou

o
for some (1, 1)-form 7 as in the proof of Proposition 3.32. From the rescaled version of Theorem 1.7 we

= Aggt+ 1 -~ —130u+ f = Agu+ f, uee’(@ne>'(QY,

conclude that

| Tu(Pr) = Tu(Py)l

d2+a
dp,ﬂ(PX7 Py)()l

@
C(”“”cg()(g) + ||f||(gaa/2(g))

Hence

oo TP = Tu(Py)l

< ——(llu] +||f||<w ). (4-18)
B dp p(Pe, Py T 2t IENQ) ?

(o)
Case 2: dp g(Py, Py) > %d. Here we calculate (recall Qg := Bg(0, 1) x (0, 1])

d2+a|T”(Px)_Tu(Py)| <4d2+a|Tu|(Px)+|T”|(Py) <i[u]*

P dpp(Pe, Pye T de T e Q)
Combining (4-17)—(4-19), we obtain
2ia |[Tu(Py) —Tu(Py)| 8

P < —[ul

* dP,ﬂ(Px’ Py)a ne “s (Qﬁ)

(4-19)

(”u”cgo(g) + ”fl o(ot/Z(Q))

©) C
2 (FAl aa/2(g) P lullzocg)-
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Observe that, forany P € Qor P € O, we have dpg(P,0pQg) > (1 —2u)dp,. Then it follows from
the definition that

2) 2) 2+oz 2) 2)
||f|| aa/Z(Q) = CI’L ”f”(é)O(Q ) [f] (xot/Z(Q ) S CI’L ”f” oto(/Z(Q )
We calculate
2) ) 2 2
Tu
”f” ao(/Z(Q) — ”77” aa/Z(Q)” ” ua/Z(Q)+ ||f” aa/Z(Q)
< CilgT wer, o MWLy A 12U s o ) R,
€% (Qp) ¢y (Qp) @5 I (gy) ¢ (Qp)

* 24« * (@)

Cl[g] aa/z(g )M (C(M)[u]%z,l(gﬂ) +2u [u]%zw,(zw)ﬂ(g )) +M /1 w/z(Q )’

where in the last inequality we use the interpolation inequality, by which we also have

8

e [u](b,,zl =u [u] 2, 24a)/2

(o = “: (Qﬁ)-i-C(M)HMH%O(Qﬁ)-

If u is chosen small enough that u*(2C[g]* +1) < %, combining the above inequalities yields

%5 (Qp)
24a | Tu(Py) — Tu(Py)l
P dp g(Py, Py)®

1 * (2)
j[”]%zw.(zw)/z(gﬂ) + C(M)(””H%O(Qﬁ) + ||f||(g;,a/2(gﬂ))'

Taking the supremum over all P, # P, € Qg, we obtain

ul* <C(|ju .
[ ]%ﬂzw,(zw)/z(g y = al ||</0(Q,g) + ”f” ao(/Z(Qﬁ))

The proposition is proved by invoking the interpolation inequalities. (Il

Remark 4.8. It follows from the proof that the estimates in Proposition 4.7 also hold on Qg(p, R) :=
Bg(p, R) x (0, R C Qg, i.e., the cylinder whose spatial center p may not lie in S.

24w, (2+a)/2

It is easy to derive the following local Schauder estimate for g -solutions to (4-15) from

Proposition 4.7.

Corollary 4.9. Let K € Bg(0, 1) be a compact subset and ¢ € (0, 1) be a given number. With the same
assumptions as in Proposition 4.7, there exists a constant C = C(n, B, a, g, K, &9) > 0 such that

ullg2te.cteorzk xieg.17) = C(””H%’O(Qﬂ) + ||f||(g;"a/2(gﬂ))‘

With the interior Schauder estimates in Proposition 4.7, we can show the existence of %H“ 2t/ 2(Q )-

solutions to the Dirichlet problem

d
8—”; —Aqu+f inQ and u=¢ ondpQp (4-20)
for any given f € (5;‘ o 2(Q_ﬁ) and ¢ € €°(3p Qp). We first show the existence of solutions to (4-20) in

the case ¢ =0.
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Lemma 4.10. Let o € (0, 1) be given and u € €5+ ***2(Qp) solve (4-20), with ||u] . o0y < 00 and
||f||f;a,f/;(g ) < 00. Then there is a constant C = C(n, «, B, g, 0) > 0 such that
B B
(o (=0) (2—0)
il v g = CUMIEGT, + I I o )
Proof. The lemma follows from the definitions of the norms and the estimates in Proposition 4.7. O

Lemma 4.11. Suppose u € %ﬁz’l(@ﬂ) H%O(Q_,g) satisfies 0u/0t = Agu+ f and u =0 on 0pQg. For any
o € (0, 1), there exists a constant C = C(n, 8, g, o) > 0 such that

157y = 0 A (1< C sup d 211 (POI=CIAIGS G

where dp. = dp g(Py, 0pQpg) is the parabolic distance of P, to the parabolic boundary 0pQpg.

Proof. We write N := || f ||(C2(i33) < o0 and Py = (x, t,). Define functions

wi(Py) =(1—dg(x)®)? and wy(Py) =172,

A2

where dg(x) = dg(x, 0) is the gg-distance between x and 0. Observe that dp. = min{l —dg(x), 1, "} by
definition. By a straightforward calculation there is a constant cg > 0 such that
0 a
— —Ag)wi > co(1 —dg(x))° ™% and | — — A Jwy > co(t}/H)7 2.
ot ot
By the maximum principle we get
lu(Py)| < Nco_l(wl(Px) +wa(Py)) forall P, € Qg. (4-21)

We take the decomposition of Qg into different regions, Qg = 1 U 2>, where

Qi={P € Qp|1)>>1—dp(x)},

Q:={P, € Qp|1,/> <1—dp(x)}.
Inequality (4-21) implies that, on the parabolic boundaries 9p£2; and 9p€2>, we have |u(Py)| <2Nc, ! dj‘,x.
On ©; we have (d/dt — Ag)(ZNcalwl +u) > 0 and 2Nc0_1w1 +u > 0 on 3p2;, so the maximum
principle implies that 2Ncalw1 +u>0in Qy,ie., [u(Py)| < 2Nc(;ldgx in ;. Similarly we also have
2Nc61w2 +u > 01in ), and thus |u(Py)| < 2Nco_1dj‘§x in €2,. In conclusion, we get

u(Py)| <2c;'Ndj,  forall P, € Qg. O

Proposition 4.12. If ¢ = 0, equation (4-20) admits a unique solution u € ‘KHO’ (2Fe/ 2(Q )N %O(Qﬂ)
forany f € %a aﬂ(Q ).

Proof. Uniqueness follows from the maximum principle, so it suffices to show existence. We will use
the continuity method. Define a continuous family of linear operators as follows: for s € [0, 1], let
Ly :=1s(0/0t — Ag) + (1 —5)(3/01 — Ag,). It can been seen that Ly = 9/d7 — A, for some conical
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Kihler metric g, which is uniformly equivalent to gg and has uniform ‘5; /2 _estimate. So the interior
Schauder estimates holds also for L. Fix o € (0, 1). Define

2 2 2
=l e %A@ 1l o g, <00,
2 2
Byi={f € G5 Q) 111,52 o, < o0}

Observe that any u € B is continuous in Q_ﬁ and vanishes on 0pQg. L, defines a continuous family of
linear operators from 5 to B,. By Lemmas 4.10 and 4.11 we have

llullp, < C(||u||(go‘(f)g )—i— |Lsullg,) < C||Lsullp, forallsel0,1]and forall u € B;.

By Corollary 4.5 and Remark 4.6, L is invertible, thus by Theorem 5.2 in [18], L; is also invertible. [

Corollary 4.13. For any ¢ € ©°(9pQp) and f € 65"

ue %2—&-01 (2+(¥)/2(Q )Q%O(Qﬂ)

(Q,g), equation (4-20) admits a unique solution

Proof. The proof is identical to that of Corollary 3.39 by an approximation argument. We may assume

24w, (24a)/2

(NS %”O(Q_,g) and choose a sequence ¢y € %ﬂ (Q_/g) which converges uniformly to ¢ on Q_ﬂ The

equations

9
avtk_A v+ f—Agp  and vy =0 ondpQp

24w, (2+a)/2

admit a unique g -solution by Proposition 4.12. The interior Schauder estimates in Corollary 4.9

imply that u; := vr + ¢ converges in ‘KET& @272 {6 some function u in %;+a’(2+“)/ 2(Q,g) which

solves (4-20). The ¢ °-convergence u; — u is uniform on Q_ﬁ by the maximum principle, so u = ¢
on dpQg, as desired. O

We recall the definition of weak solutions and refer to Section 7.1 in [17] for the notations.
Definition 4.14. We say a function u on Qg is a weak solution to the equation du /9t = Agu + f if:

(1) u e L*0, 1; H'(Bg)) and du/dt € L*(0, 1; H~'(Bp)).
(2) Forany v € Hy(Bg) and ¢ € (0, 1),

/ au(x’t)v(x)a)g =—/ (Vu(x,t),vv(x»ng"i_/ f D).
By Ot Bg Bg

On can use the classical Galerkin approximations to construct a weak solution to du /0t = Agu + f
(see Section 7.1.2 in [17]). If f has better regularity, so does the weak solution u.

Lemma 4.15. If f € %;’a/z(Qﬂ), then any weak solution to

ou
EZAgM-Ff

belongs to %fra’ (@+2)/2 (9p).
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Proof. The Sobolev inequality holds for the metric g, so by the proof of the standard De Giorgi—Nash—
Moser theory for parabolic equations we have that u is in fact continuous on Qg. Since the metric g is
smooth on Qﬁ the weak solution « is also a weak solution in Q# with the smooth background metric, so
we have that u € %1(2):0[ (2ra)/2
to consider points at S. We choose the worst such point 0 € S only, since the case when centers are in
other components of S is even simpler. We fix the point Py = (0, 19) € Qg with 7y > 0. Fix r € (0, /7o).

By Corollary 4.13,

(Q#) in the usual sense by the class1ca1 Schauder estimates. Thus it suffices
y

v .
5= Av+f in Qg(Po,r):= Bg(0,7) x (to — 12, to]

with boundary value v =u on dp Qg(Py, r) admits a unique solution v € ¢ 24, (@+2)/25(Qp(Po. 1)) Then by
the maximum principle u = v in Qg(Py, r). Thus u € ‘KHO{ (@tD)/2

also works at other space-time points in Sp, we see that ue ‘g”a (2+a) / 2(Q ), as desired. (I

Corollary 4.16. Let (X, g, D) be as in Corollary 3.41, and let ug € C°(X) and f € 65> (X x (0, 1])
be given functions. The weak solution u to the equation

(Qp(Po, r)) too. Since the argument

ou
EZAgLH_f in X x (0, 1], Uli=0 = ug
24w, (2+a)/2 .
always exists. Moreover, u € ‘5 (X x (0, 1]), and there exists a constant C =C(n, g, f,a) >0

such that
”u||<€;+a'(2+“>/2(x><(1/2,1]) = C(”uO”CO(X) + ”f”‘f;"u/z(Xx(O,l]))'

Proof. The weak equation can be constructed using the Galerkin approximations [17]. The uniqueness
is an easy consequence of the maximum principle. The regularity of u follows from the local results in
Lemma 4.15. The estimate follows from the maximum principle, a covering argument as in Corollary 3.41,
and the local estimates in Corollary 4.9. ]

The interior estimate in Corollary 4.16 is not good enough to show the existence of solutions to
nonlinear partial differential equations since the estimate becomes worse as ¢ approaches 0. We need
some global estimates in the whole time interval ¢ € [0, 1] if the initial value uq has better regularity.

4D. Schauder estimate near t = 0. In this subsection, we will prove a Schauder estimate in the whole
time interval for the solutions to the heat equation when the initial value is O or has better regularity. We
consider the model case with the background metric gg first, then we generalize the estimate to general
nonflat conical Kihler metrics.

4D1. The model case. In this subsection, we will assume the background metric is gg. Let u be the

solution to the equation
du

ar
andu =¢ e %° on dBg x (0, 1], Wherefe%
the smooth approximating solutions u., Where Oiue = Ag te + f and ue = u on dpQg. But by letting

=Agu+ f in Qpg, uli=0 =0, (4-22)

e/ 2(Q,g). In the calculations below, we should have used

€ — 0, the corresponding estimates also hold for u. So for simplicity, we will work directly on u.
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We fix 0 < p < R <1 and define By := Bg(0, R) and Qr := By x [0, R?] in this section. Let u be
the solution to (4-22). We first have the following Caccioppoli inequalities.

Lemma 4.17. There exists a constant C = C(n) > 0 such that

sup f W' /f IVul? o dt < ( // uw dt—l—(R—p)2/ flot dt) (4-23)
rel0.07] B 88~ B (R—p)? Or B Ox B

and

sup / |Vu|§ﬂa);§+/ (|VVu|§ﬂ+|V€u|§ﬂ)w;dz
2,

te[0,p21 Y B,
1 . -
sc(m // |Vu|g,,wﬂdz+/gk(f—fze) w,,dt), (4-24)

where fr:=|0rl, foR fa) dt is the average of f over the cylinder QRp.

Proof. We fix a cut-off function n such that suppn C Bg, n =1 on B, and |Vnlg, <2/(R — p).
Multiplying both sides of (4-22) by n’u and integrating by parts, we get

d

— n2u2:/ 20U gyu+2n*uf = —2n2|Vu|§ — dun(Vu, V), +2n°uf
dt Jp, Bx Bx #

< [PV, O, o R = ) f2
Br

(R )2
Equation (4-23) follows by integrating this inequality over ¢ € [0, s?] for all s < p. To see (4-24), observe
that the Bochner formula yields

d _
5|Vu|2 < Agy|Vul* — |VVu|§ﬂ — |VVu|§,ﬂ —2(Vu, Vf)g
Multiplying both sides of this inequality by 7> and integrating by parts, we get

d _
— | n*Vul* < / —20(Vn, V|Vul*)g, — n*|VVul* — n*|VVul* = 21*(Vu, V f)
dt Bg Bgr

5/ An|Vu|[Vl|V|Vul| = n?|VVul]> = n*|VVul?
Bg
Anlf = fRIVAIIVul +20°1 f — frl|Aggul
5/ =31 (VVul® + VVul?) +100°|Vu V> +200°(f — fr)*.
Bg

Then (4-24) follows by integrating this inequality over ¢ € [0, s*] for any s € [0, p]. ]
Combining (4-23) and (4-24) we conclude that

sup f |Vu|2+// | Aggul®
te[0,R2/4] Y B2 ORr/2

a2 2042420
=i | /Q ORI gy + ORI g, (425)

By a standard Moser iteration argument we get the following sub-mean-value inequality.
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Lemma 4.18. Ifin addition f = 0, then there exists a constant C = C(n, B) > 0 such that

172
Sup'”'<c(<R p>2"+2// o ) |

Proof. For any p > 1, multiplying both sides of the equation by nzufr, where u, = max{u, 0}, and
integrating by parts, we get

d 772 p+1 /

— —u = u Vu —2nut (Vu,,V

ar Jp pe1" 5 —pn*ul Vg | = 2mul (Vuy, V).

By the Cauchy—Schwarz inequality and integrating over ¢ € [0, R?], we conclude that

2, p+l (p+1)/2 p+1 n
wp [t [ vont e s G2 —:A.
i (R— p>2 0x
By the Sobolev inequality we get

se[0,R?]
R? . R? | 1/n (412 (n—1)/n
+ + +
/ (772 P )H-l/n_/ (f ﬂzui ) ( (nu p )/ )2)1/(11 1))
0 JBg

< AI/HC/ / |v(7}u(p+1)/2)| < CA(nJrl)/n.
Bg

woo=([ )"

C1/(p+D)

H((p+ 1§, p) < mH(P-i-I,R),

If we write

the inequality above implies

where £ = (n+1)/n > 1. Writing p+1=2&* and py = p+(R—p)27¥, we then have H (py1+1, prs1) <
H(pr + 1, p). Iterating this inequality we get

172
o= [

Similarly we get the same inequality for #_ = max{—u, 0}. ]

Corollary 4.19. If in addition f =0, then there is a constant C = C (n, ) > 0 such that

2+2n 9 " g
// ua)ﬂdz‘<C // ua)ﬂ (4-26)

Proof. When p € [%R , R], the inequality is trivial; when p € [O, jR), it follows from Lemma 4.18. [
Lemma 4.20. If in addition f =0, then there is a constant C = C(n, ) > 0 such that, for any p € (0, R),

2n+4
//ua)ﬁdt<C // ua)ﬂ
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Proof. The inequality is trivial in the case p € [%R, R], SO we assume p < %R . First we observe that Agu
also satisfies the equations 9;(Agu) = Ag(Agu) and (Agu)|;—o = 0, so (4-26) holds with u? replaced
by (Agu)?, ie.,

/ (A,gu) dl‘ < C / (A,gu)

Qp

Since u|;—9 =0, we have u(x, t) = fot osu(x, s)ds, and we calculate
Ju I 0\ 2142

// u? < p* —| =p // (Agu)* < Cp4(—) // (Agu)?
ot 0y Or)2

’ 2n+6
/f u a)ﬂ dt (by (4-25)). [l

Lemma 4.21. Let u be a solution to (4-22). There exists a constant C = C(n, B8, a) > 0 such that

o (Agu)? < _c (Agu)2e dt + C([f] )2
pizia | | B = Rant2t2a 0 BH) ©p e r)
o

Proof. Let u = u; + u,, where

oup

W:Aﬂul‘i‘fR in Qg, uy=u onadpQg,

and

u

2 .
W=Aﬂu2+f—f1e in QOg, up =0 ondpQrg.

The function Agu satisfies the assumptions of Lemma 4.20. Thus
2 P 2n+4 2 n
(A dr < (%) (Apu) ol dt.
0, R 0x

Multiplying both sides of the equation for u; by iy = du»/d¢ and noting that it = 0 on d Bg x (0, R?),
we get

s /B it Agits + ia (f — fr) = /B 2(Viia, Vita) + it f — fr)
0
5/ Vi + § @)+ 2 — f?,
By Of

Integrating over ¢ € [0, R?], we obtain

f (i12)? < 2 f Viis|?
Or Bgr

/ (Apur)* < 2/ (ﬂ2)2+2/ (f = fR)? < CR™ ([ narr )
Or Or Or ’

+a / (f = I
t=R2 ORr

therefore
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Then for p < R we have

/ (Aﬁu)zssz (Aﬂu1)2+2/ (Aﬂuz)z
Oy
SC(IO 2n+4 // (Aﬁul) Q)ﬂ dt+CR2n+2+2Ol( f] oco(/Z(Q ))

The estimate is proved by an iteration lemma (see Lemma 3.4 in [22]). O

Lemma 4.22. Suppose u satisfies (4-22). There exists a constant C = C(n, B, a) > 0 such that, for any
€ (0, 3R),
/ (Apu— (Apu),) whdi < CMpp™ 242,
Q)
where
Mp = Nl + 52 1 ooy & ([ Lz,
R = pataq Mlgop) T paa I/ g0(0p) e r)

Proof. From Lemma 4.21, we get

1
2 2t L 2 2
[ canr = cor (i [ W}Aw) U g0,

1
§C,02+2"+2°‘<m / fQ ot 1 g+ Uz, p) (by (4-25))

< Cp2+2n+2a MR )

On the other hand, by the Holder inequality,

1 > c
(Agu), = 0, </Q (Aﬁu)wgd;) SW/Q (Agu)* < CMpp™
P P

The lemma is proved by combining the two inequalities above. (I
By Campanato’s lemma (see Theorem 3.1 in Chapter 3 of [22]), we get the following.

Corollary 4.23. There is a constant C = C(n, B, o) > 0 such that, for any x € Bg (O ) and R < -
[Ap ”](@”;'“/z(Bﬂ(x,R/mx[o,R2/41>
1 1
< C<—R2+a letll oy myxi0. 82D F g 1/ g0y xR 10,82 + [f]%;’a/z(Bﬂ(x,R)X[O,RZ]))' (4-27)

Lemma 4.24. There exists a constant C = C(n, B, a) > 0 such that, for any x € Bﬂ( ) and R < —

u

[Tulgeor gy rizxiomesap T [ Py

] ”/Z(B,g(x R/2)x[0,R2/4])

1
< C<m”u”%’()(B,g(x,R)x[O,Rz]) + ﬁ”f”%o(Bﬂ(x,R)x[O,Rz]) + [f](zf;’a/z(Bﬁ(x,R)X[O,Rz]))' (4-28)
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Proof. 1t follows from (4-27) and the elliptic Schauder estimates in Theorem 1.2 by adjusting R slightly
that, for any ¢ € [0, A—I‘RZ],

[Tu(-, t)]c2-“(8ﬂ(x,R/2))

1 1
< C(W”””‘KO(Bﬁ(x,R)X[O,RZ]) + ga 1 lwop <02 + [f]fg;"/z(gﬂ(x,ie)x[0,R2])>’

that is, in the spatial variables the estimate (4-28) holds. It only remains to show the Holder continuity of
Tu in the time-variable. For this, we fix any two times 0 <t <, < A%Rz and denote r := %m . For
any xo € Bg(x, 1R), Bg(xo,7) C Bg(x, 3R). By (4-27) and the equation for u, it is not hard to see that
the inequality (4-27) holds when Agu on the left-hand side is replaced by 1 = du/dt. In particular,

|t — ]2

<Apr forallye Bﬂ(x, %R)
where Ap is defined to be the constant on the right-hand side of (4-27). Integrating over ¢ € [#1, 2] we get

u(y, 1) —u(y, 1) —i(y, 1)t — )| < CAR(t — 1) T2,
Thus, for any y € Bg(xo, r),
lu(y, ) —u(y, t1) —u(xo, t1)(t2 — t1)|
< |u(y, ) —u(y, t1) —u(y, t1)(t2 — tp)| + i (xo, t1) — u(y, t1)|(t2 — t1)

< CARr(y—1)'"" 4+ Agr®(ta —11).
Write
u(y) :==u(y, ) —u(y, ty) —u(xo, 1) (12 — 1),
which is a function on Bg(x¢, r). We have that the function f =Agu=Agu(-,t)—Agu(-, ) satisfies
Ag by (4-27). It follows from the

the inequalities ”f”CO(Bﬂ(xo,r)) < Agr(t — )% and [f]cg’a(Bﬂ(Xo,F)) <

rescaled version of Proposition 3.32 that

- ”IZ”CO(B,g(X(),r)) ~ ~ 2
[Tl coyrg,rs2y = C 0, B, 0) (r—2 HI1f lleoBgxo.r) +ra[f]C0v°‘(B/g(x0,r))) <C(h—1)**Ag.
Therefore, for any xo € Bg (x, %R),

|Tu(xo, t2) — Tu(xo, t1)|
|ty — 11]%/2

< CAg.

It is then easy to see by the triangle inequality that (adjusting R slightly if necessary)

[T“]%;*“”(B,s(x,R/mx[o,R2/4]> = CAg,
as desired. The estimate for u follows from the equation &t = Agu + f. ]

Remark 4.25. By a simple parabolic rescaling of the metric and time, we see from (4-28) that, for any
O<r<R< 11—0,

lullzoon N flleoor
[Tulg;ﬂ/z(Qr) E C((R — r)2+a + (R _ r)a + [f](lg);’a/z(QR) . (4_29)
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4D2. The nonflat metric case. In this subsection, we will consider the case when the background metrics
are general nonflat ¢ “/2_conical Kihler metrics g = g(z, t). Suppose u € %ﬂz TOCTO2 (04 satisfies

the equation

0
a_bt‘ =Agqu+f inQp  ul==0, (4-30)

and u € ¢°(3p Qp).

Proposition 4.26. There exists a constant C = C(n, B, «, g) > 0 such that

letll 202 gy 0,12y xp0,1a)) = € UNttlgoigyy +1f llgmarg,)-

Proof. Choosing suitable complex coordinates at the origin x = 0, we may assume the components of g
in the basis {€; A €, ...} satisfy ge;e, (-, 0) =484 and gj,;( -, 0) = § 1 at the origin. As in the proof of
Proposition 4.7, we can write (4-30) as

ou _ A
E:Aﬁu+n-\/—188u+f=:Aﬁu+f,

where 1 is given in the proof of Proposition 3.32. By (4-29) we get

T <C lull g0, 1 A ~ A
[ u]cé);‘vo‘/z(ér) = (R — I’)2+O‘ + (R _ I")a ”f”%’o(QR) + [f]<g;~a/2(§R) s

where QR = Bg(0, R) x [0, R?]. Observe that

1 1 1
—( ) ||f||50(QR) = R—r)® ——|I fll, €%(0R) + —(R — e ||n||ng(QR)||TM||c0(QR)
[7]] ota/l(Q )R

1 o0+ (= e

1
= (R—r) (¢ [TM]%;,a/z(éR) +C@)ullgog,)
and
[f]%,:'a/z(ék) = [f]%;’“/z(ék) =+ ”77||<6/0(§R)[T14]%;,a/2(ék) + ”TMH%/O(QR)[W]%;‘O‘/Z(QR)
~ - a _
= [f]%’;,a/z(QR) + [n]%;,a/Z(QR)R [Tu]%;’aﬂ(QR)

+ [n]%a,a/Z(éR)(€[Tu]%a,a/2(éR) + C(S) ||u ”%}O(é}e))

By choosing Ry = Ro(n, B, «, g) > 0 small enough and suitable ¢ > 0, for any 0 <r < R < Ry < -5, the

10’
combination of the above inequalities yields

T < Lr C ||u||c50(§R) 1 B
Titlggergy = alTulger@o + C\ (R ppe T g _pa 1 loe@n T g gy )

By Lemma 4.27 below (setting ¢ (r) = [Tulgaun & )), we conclude that
% i

[Tu]%;'a/z(Bﬂ(O,Ro/Z)X[O,R§/4]) =< C(HMH‘KO(Q'Q) + ”f”gﬁ‘“"/z(gﬁ))

This is the desired estimate when the center of the ball is the worst possible. For the other balls Bg(x, r)
with center x € Bg (0, %), we can repeat the above procedures and use the smooth coordinates w; =z J.j
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in case the ball is disjoint from S;. Finitely many such balls cover Bg (0, %), so we get

[TM] '“’/Z(Bﬁ(o 1/2)><[0 1/100]) C(”u”zfo(gﬂ) + ”f” O‘O‘/Z(Q ))

The proposition is proved by combining this inequality, the equation for u, interpolation inequalities, and

the interior Schauder estimates in Corollary 4.9. ]
Lemma 4.27 [22, Lemma 4.3]. Let ¢(t) > 0 be bounded in [0, T). Suppose, forany 0 <t <s <T,
we have

(1) < 3¢(s) + 4,
P =20+ T

for some a > 0and A, B > 0. Then it holds that, forany0 <t <s <T,

1) < A B
¢()—C(")<(s_t>a+ )

Corollary 4.28. Suppose u satisfies the equations

u .
oy =Rt f inQp ul—o=uoe C3%(Bg(0, 1)).

Then
”M||(6’ﬂ2+°“(°‘+2)/2(35(0,1/2)X[O,1]) = C(HM”%”O(Q;‘!) + ||f||<5;-0‘/2(gﬁ) + ””0”C§’°‘(Bﬂ(0,1)))
or some constant C =C(n, 8, a, g) > 0.
8

Proof. We set it = u —ug and f = f — Aguy. il satisfies the conditions in Proposition 4.26, so the corollary
follows from Proposition 4.26 applied to & and triangle inequalities. O

Corollary 4.29. In addition to the assumptions in Corollary 4.16, we also assume that ug € C *(X).
Then the weak solution to du /0t = Agu + f with u|—o = ug exists and is in %Ha [(2Fa)/2 (X, X[O 1.
Moreover, there isa C = C(n, 8, «, g) > 0 such that

||u “%}'92+a'(2+a)/2(X><[0,1]) S C(” f ||%;"Q/Z(XX[O, 1) + ”MO ||C§-"‘(X)) (4_31)
Proof. Observe that by the maximum principle we have
lullzox <o) = 1/ leox xo,17) + Nluollcoxy-
Then (4-31) follows from Corollary 4.28 and a covering argument as in the proof of Corollary 3.41. [
5. Conical Kihler-Ricci flow

Let X bea compact Kaihler manifold and D = Z D; be a divisor with simple normal crossings. Let wg

be a fixed C9* 8 (X ) conical Kihler metric with cone angle 27 8 along D and &, be a family of g o o/2

conical metrics which are uniformly equivalent to wq, with &y = wy and ||a)||(ga “Rxxo1) = Co We
consider the complex Monge—-Ampere equation

dp _ Io (@ ++/—100¢)" ny

or ~ % ol ’ (5-1)

(p|t=0 = 07
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where f € ¢ @/26(Xx[0.1]) g 5 given function. We will use an inverse function theorem argument
from [4] which was outlined in [21] to show the short-time existence of the flow (5-1).

Theorem 5.1. There exists a small T =T (n, B, wo, f, a, &) > 0 such that (5-1) admits a unique solution

@€ %ﬂzﬂ’aw)/z(x x [0, T)) forany a < o'.

Proof. The uniqueness of the solution follows from the maximum principle. We will break the proof of

short-time existence into three steps.
24a',(24+a’)/2

Step 1. Letu € %ﬁ (X x [0, 1]) be the solution to
0 .
a—’;:Agou—l—f in X x [0, 1],
ul—o =0.

Thanks to Corollary 4.29, such a u exists and satisfies the estimate (4-31). We fix ¢ > 0, so that, as long
as ||¢||c§="(X) < &, we have that @, 4 1= &, ++/—133¢ is equivalent to wy, i.e.,

Co_lwo <wp,y < Cowp and ||C?)t,¢”<5/;va/2 < Co.
We claim that, for T} > 0 small enough, ||u||%);+ﬂ»<2+a>/2(XX[o,Tl]) < e. We first observe by (4-31) that

N = ””||9:§+""<“'+2)/2(Xx[0,1]) = C”f”%;"“'/z()(x[o,l])‘
It suffices to show that [u](gﬁa’.(a#zvz( xx[0,7,7) 1 small, since the lower-order derivatives are small because
u|;—o = 0. We calculate, for any ¢, t; € [0, T1],
[Tu(x,t)) —Tu(x, )| |u(x, ) —u(x, )]
|t; — 1p]/2 |t) — tp]/?

if NTI(O‘/_O‘)/2 < }‘s. Forany x,y € X and ¢ € [0, T],

< N|t — 0| @2 < Lg

T 7t _T ’t 2Ta/2 /
| Tu(x, 1) = Tu(y >'§Nmin{1—,dgo(x,y)“‘“}5%8-
dgy(x, y)* ’

dg,(x,y)
The claim then follows from the triangle inequality.

We define a function

(& + /—130u)"
wn

)(x, t)— f(x,t) forall (x,7) e X x[0, T1].
0

ou
w(x,t):= E(X’ 1) —log(

It is clear that w(x, 0) = 0.
Step 2: We consider the small ball
B={peb; "X [0, D | 1§22 <&, ¢(-,0) =0}

in the space %ﬂHa’(ZM)/Z(X x [0, T1]). Then ul,cjo.7,] € B by the discussion in Step 1.

Define the differential map ¥ : B — ‘K;’ o/ 2(X x [0, T1]) by

9 D ++/—103¢)"
lv<¢>=—¢—log((“’ - = ?) )—f.
0

ot
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The map W is well defined and C', where the differential DV, at any ¢ € B is given by

ov ZJ v
DVy(v) = — — (8p)"v = Ap, v
for any
veTpB={vee; X x[0,T]) | v(-,0) =0},

where (§¢)’7 denotes the inverse of the metric &; + ~/—193¢. As a linear map,

o,0/2

D\I’(p T¢B — % (X X [0 T]])

is injective by the maximum principle and surjective by Corollary 4.29. Thus DW is invertible at any ¢ € B.
®/2(x% % [0, T;]) defines
a local diffeomorphism from a small neighborhood of u# € 13 to an open nelghborhood of w=W¥(u) in

aa/z(X x [0, T1]). This implies that, for any w € %a a/z(X x [0, T1]) with |lw — w||%;~a/2(XX[0,T1]) )
for some small § > 0, there exists a unique ¢ € B such that ¥ (¢) = w.

In particular, DV, is invertible, and by the inverse function theorem, ¥ : B — g

Step 3. For a small 7, < T} to be determined, we define a function

0, t €0, T],
wx,t—1), tell, Ti].

Since u € %H“ (242

. we see that w € €5 */*(X x [0, T1]) with M := lwlls’« 2 xx10.1p < 00. We
claim that 1f T, is small enough, then ||w w|| €52 (Xx10.1)) < 8. We write n = w — w. It is clear from

the fact that w( -, 0) = 0 that ||n]l40 < 8 if T is small enough.

Spatial directions: If t < T, then

_ _ a'/2 ) ,
|77(x»t) 77()’,’)| — Iw(-x’t) w(y’t)| S . 2T2 , (x y)(x —a §2MT(O[ —(1)/2‘
dgy (x, y)® dgy (x, y)* dgy (x, y)@™ % 2

If t € [T, T1] then

NG, 1) =nly, 0l |Jwkx, 1) —wy,n)—-—wk,t —N)+w(y, -1

dgy(x, y)* B dgy(x, y)*
To//2 /
=2M min{2—, gy (x, )" —“} <2MTy" ",
dg, (x, y)*

Time direction: If t,t' < T, then

_ 4 — / , ’
|77(x»t) U(x,f)| — |U)(.x,t) w(-xat)| < M|t_t/|(o[ —a)/2 < MTZ(OZ —Ol)/2‘
|l‘—l‘/|°‘/2 |t—t/|°‘/2

Ifr,t e [T», T1] then

InGx, 1) —n(x, )] |wx, 1) —wx,t) —wx, t —T) +wx, ' — D)
|t_t/|0t/2 - |t_t/|a/2

<2MT 2,
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Ift <T, <t <T then

InCx, 1) —n(x, )] |wx, 1) —w(x,t) +wlx,t'—T)|
t—r)e2 |t — 1'%/

<2MT ",

(o' —a)/2
T2

Therefore, if we choose 75 > 0 small enough that 2M < %8 , then we have

In(x,t) —n(x, ) In(x, 1) —n(y, 1) -

1 /
It —1/]o/2 dg (x, y)° <38 forallxeX, r,1' [0, T1].

It then follows from the triangle inequality that

NG, 1) =n, ) < In(x, 1) =n, Ol +In(y, 1) —n(y, )]
< 38(dgy(x, Y)* + |t —1'|%7%) < J8dp g, ((x, 1), (v, )"

In conclusion, [|w — wllggxx10.11) < 3, so by Step 2 we conclude that there exists a ¢ € B such
that W (¢) = w. Since W|;¢[0,7,] = 0 by definition, ¢|;¢[0, 7, satisfies (5-1) for ¢ € [0, T'], where T := T>.
This shows the short-time existence of the flow (5-1). O

Proof of Corollary 1.11. Recall that in (1-13) we wrote w;; = Q/]_[j(lsj |%lj)1—ﬂ./, where €2 is a smooth
volume form, s; and & are holomorphic sections and hermitian metrics, respectively, of the line bundle
associated to the component D ;. Choose a smooth reference form

x =+/—1301log Q — Z(l — BN/ —18dlogh;.
J

Define the reference metrics @; = wg -+t x which are CK; he'l ?_conical and Kihler for small 7 > 0. Let ¢ be
the ?o”ﬂz e (2He)/2_golution to (1-11) with f =0. Then it is straightforward to check that w; = &, ++/—193¢
satisfies the conical Kihler—Ricci flow equation (1-12) and w € <gﬁ“ %/2(X % [0, T]) for some small T > 0.

The smoothness of w in X\ D x (0, T'] follows from the general smoothing properties of parabolic

equations; see [37]. Taking d/d¢ on both sides of (1-11) we get

9
a_(f = A ¢ttty x and  @li_o = 0.
By Corollary 4.29, ¢ € ¢ *"/2(X x [0, T]) since tr,, x € ¥;"**(X x [0, T]). Therefore the
normalized Ricci potential log(w} /wy) exists in %ﬂz e @)/ 2(X x [0, T)). U
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THE STABILITY OF SIMPLE PLANE-SYMMETRIC SHOCK FORMATION
FOR THREE-DIMENSIONAL COMPRESSIBLE EULER FLOW
WITH VORTICITY AND ENTROPY

JONATHAN LUK AND JARED SPECK

Consider a one-dimensional simple small-amplitude solution (0 k). v(lbkg)) to the isentropic compressible
Euler equations which has smooth initial data, coincides with a constant state outside a compact set, and
forms a shock in finite time. Viewing (0 k). v(lbkg)) as a plane-symmetric solution to the full compressible
Euler equations in three dimensions, we prove that the shock-formation mechanism for the solution
(0ke)s v(lbkg)) is stable against all sufficiently small and compactly supported perturbations. In particular,
these perturbations are allowed to break the symmetry and have nontrivial vorticity and variable entropy.

Our approach reveals the full structure of the set of blowup-points at the first singular time: within
the constant-time hypersurface of first blowup, the solution’s first-order Cartesian coordinate partial
derivatives blow up precisely on the zero level set of a function that measures the inverse foliation density
of a family of characteristic hypersurfaces. Moreover, relative to a set of geometric coordinates constructed
out of an acoustic eikonal function, the fluid solution and the inverse foliation density function remain
smooth up to the shock; the blowup of the solution’s Cartesian coordinate partial derivatives is caused by
a degeneracy between the geometric and Cartesian coordinates, signified by the vanishing of the inverse
foliation density (i.e., the intersection of the characteristics).
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1. Introduction

It is classically known — going back to the work of Riemann — that the compressible Euler equations
admit solutions for which singularities develop from smooth initial data. Indeed, such examples can
already be found in the plane symmetric isentropic case. In this case, the compressible Euler equations
reduce to a 2 x 2 hyperbolic system in 1+ 1-dimensions, which can be analyzed using Riemann invariants.
In particular, it is easy to show that simple plane-symmetric solutions — solutions with one vanishing
Riemann invariant— obey a Burgers-type equation, and that a shock can form in finite time. By a shock,
we mean that the solution remains bounded but its first-order partial derivative with respect to the standard
spatial coordinate blows up, and that the blowup is tied to the intersection of the characteristics.

In this article, we prove that a class of simple plane-symmetric isentropic small-amplitude shock-
forming solutions to the compressible Euler equations are stable under small perturbations which break the
symmetry and admit variable vorticity and entropy. In particular, the perturbed solutions develop a shock
singularity in finite time. This provides the details of the argument sketched in [37; 52] and completes the
program that we have initiated (partly joint also with Gustav Holzegel and Willie Wai-Yeung Wong) in
[36; 37; 50; 52].

We will consider the spatial domain' ¥ =R x T? = R x (R/Z)? and a time interval 1. Our unknowns
are the density 0 : I x ¥ — R., the velocity v: I x & — R3, and the entropy s : I x & — R. Relative

2

to the standard Cartesian coordinates (¢, x', x2, x3) on I x R x T2, the compressible Euler equations can

be expressed as

(0; + v99,)0 = —o divu, (1-1)
(0, + v 9,0 = —ésf“aap, j=1,2,3, (1-2)
(0 +v99,)s =0, (1-3)

where (from now on) 8" denotes the Kronecker delta, divv = 3,v¢ is the Euclidean divergence of v,
repeated lowercase Latin indices are summed over i, j = 1, 2, 3, and the pressure p relates to ¢ and s by
a prescribed smooth equation of state p = p(o, s). In other words, the right-hand side of (1-2) can be
expressed as . : .

—58” 8ap = —Ep;g(sja aaQ — Ep;sgja Bas,

where p., denotes? the partial derivative of the equation of state with respect to the density at fixed s, and
analogously for p.;.
For the remainder of the paper:

(1) We fix a constant ¢ > 0 and a constant solution (o, v', s) = (g, 0, 0) to (1-1)—(1-3).
(2) We fix an equation of state p = p(o, s) such that> (3p/30)(5,0) = 1.

It is only for technical convenience that we chose the spatial topology R x T2. Similar results also hold, for instance, on R3.

2Later in the paper, we will take the partial derivative of various quantities with respect to the logarithmic density p. If f isa
function of the fluid unknowns, then f. , will denote the partial derivative of f* with respect to p when the other fluid variables
are held fixed. Similarly, f.; denotes the partial derivative of f with respect to s when the other fluid variables are held fixed.

3This normalization can always be achieved by a change of variables as long as (dp/d0)(0, 0) > 0; see [36, footnote 19].
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For notational convenience, we define the logarithmic density p = log(o/0) and the speed of sound
c(p, s) = +/dp/do(o, s). We will from now on think of ¢ as a function of (p, s).

We will study perturbations of a shock-forming background solution (o vkg). vébkg), S(bkg)) arising from
smooth initial data such that the following hold:

(1) The background solution is plane-symmetric and isentropic, i.e., v(zbkg) = vfbkg) = S(bkg) = 0, and
(0(vkg)» v(lbkg)) are functions only of ¢ and x .

(2) The background solution is simple, i.e., the Riemann invariant thik)g) , satisfies

P(bkg)
bk .
R g)—vgbkg)—fo c(p',0)dp’ =0.

(3) The background solution is initially compactly supported in an x'-interval of length < 26, i.e., outside
this interval, (O(bkg)» Vipig)» Sbke)) l1=0= (&, 0, 0).

(4) Attime O (and hence throughout the evolution), the Riemann invariant RE +)g) =y} (bke) T f p(bkg)c(p’ ,0)dp’
has small < & amplitude.
(bkg)

(+) uptothe third order* are bounded above pointwise

(5) Attime 0, the Cartesian spatial derivatives of R
by < §®ke) (where 5®k2) is not necessarily small).

(6) The quantity’ Sibkg) (where kabkg) is not necessarily small) that controls the blowup-time satisfies®

2bkg) . 1 [l{l% 1} (bkg)]
O _2528 ¢ cap(p(bk";)’o)Jr OR)], >0

and the solution forms a shock at time’ T((::g)) (Sibkg))*l.

The analysis for plane-symmetric solutions can be carried out easily using Riemann invariants. It is then
straightforward to check that there exists a large class of plane-symmetric solutions satisfying (1)—(6)
above.

We now provide a rough version of our main theorem; see Section 4B for a more precise statement.

Theorem 1.1 (main theorem, rough version). Consider a plane-symmetric, shock-forming background
solution (Q(vke), vébkg), S(bkg)) satisfying (1)—(6) above, where the parameter & from point (4) is small.
Consider a small perturbation of the initial data of this background solution satisfying the following
assumptions (see Section 4A for the precise assumptions):

4In the one-dimensional case, one only needs information about the data’s first derivative to close a proof of blowup for a
simple plane wave. However, when studying perturbations in three dimensions, we need estimates on these derivatives up to third
order in order to close the proof. For example, the proof of the bound (8-23c) relies on having control of up to these third-order
derivatives (as is provided by (8-20b)—(8-20c)), and we use the bound (8-23c¢) in the proof of Lemma 14.2 as well as in the proof
of the energy estimates in the Appendix.

5One can check that this rules out the Chaplygin gas, whose speed of sound (after normalization) is glven by c(p, s) =exp(—p).
One can also check that for any other equation of state, it is possible to choose ¢ appropriately so that 6 > 0.

SHere, [ - ]+ denotes the positive part.

"In the plane-symmetric, isentropic, 91mple case, ’RE &) satisfies the transport equation BIRE + (v(bk ) +c(Pbkg)) -
81RE +) &_ 0, and the blowup-time 0{ 817)1 1) can easily be computed exphc1tly by commuting thls transport equation with 9
to obtain a Riccati-type ODE in 9; R( ) along the integral curves of d; + (U(bk o +c(P(bkg)))01-
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o The perturbation is compactly supported in a region of x'-length < 26.

o The perturbation belongs to a high-order Sobolev space, where the required Sobolev regularity is
independent of the background solution and equation of state.

o The perturbation is small, where the smallness is captured by the small parameter 0 < € < 1, and
the required smallness depends on the order of the Sobolev space, the equation of state, and the
parameters of the background solution.

Then the corresponding unique perturbed solution satisfies the following:

(1) The solution is initially smooth, but it becomes singular at a time T(sing), which is a small perturbation

of the background blowup-time Pk -1

(2) Defining® R+ =v' + fop c(p’, s)dp’, we have the singular behavior

limsup sup [91R4)| = +o0. (1-4)
t—To  {}xE

(sing)

(3) Relative to a geometric coordinate system (t, u, x2, x3), where u is an eikonal function, the solution
remains smooth, all the way up to time Tsing). In particular, the partial derivatives of the solution with
respect to the geometric coordinates do not blow up.

(4) The blowup at time T(sing) is characterized by the vanishing of the inverse foliation density u (see
Definition 2.15) of a family of acoustically null hypersurfaces defined to be the level sets of u.

(5) In particular, the set of blowup-points at time T(sing) is characterized by

{(u,xz,x3)eRxT2: Jim sup |81R(+)|(f,12,)22,)23)=oo}

(F.0.52.5%) > (T

sing) s X2, x3)

= {(u, x%, x%) € Rx T? : W(T(sing), u, X%, x°) = 0},

2

where |81R(+)|(f, i, X2, %3) denotes the absolute value of the Cartesian partial derivative 01 R+ evalu-

ated at the point with geometric coordinates (i, i, 2, 53).

(6) At the same time, as T sing) is approached from below, the fluid variables o, vi, s all remain bounded,
as do the specific vorticity 2' = (curlv)' /(0/0) and the entropy gradient S = Vs.

The proof of Theorem 1.1 relies on two main ingredients: (i) Christodoulou’s geometric theory of shock
formation for irrotational and isentropic solutions, in which case the dynamics reduces to the study of
quasilinear wave equations and (ii) a (re-)formulation of the compressible Euler equations as a quasilinear
system of wave-transport equations, which was derived in [50], following the earlier works [36; 37] in the
barotropic® case. This formulation exhibits remarkable null structures and regularity properties, which in
total allow us to perturbatively control the vorticity and entropy gradient all the way up to the singular

8In higher dimensions or in the presence of dynamic entropy, R () is not a Riemann invariant because its dynamics is not
determined purely by a transport equation. Nonetheless, for comparison purposes, we continue to use the symbol R to denote
this quantity.

oA barotropic fluid is such that the equation of state for the pressure is a function of the density alone, as opposed to being a
function of the pressure and entropy.
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time — even though generically, their first-order Cartesian partial derivatives blow up at the singularity.
See Section 1A for further discussion of the proof.
Some remarks are in order.

Remark 1.2. Note that even though the rough Theorem 1.1 is formulated in terms of plane-symmetric
background solutions, we do not actually “subtract off a background” in the proof. See Theorem 4.3 for
the precise formulation.

Remark 1.3 (results building up towards Theorem 1.1).

o Concerning stability of simple plane-symmetric shock-forming solutions to the compressible Euler
equations, the first result was our joint work with G. Holzegel and W. Wong [52], which proved the analog'”
of Theorem 1.1 in the case!! where the perturbation is irrotational and isentropic (i.e., 2 =0, S = 0).

 In[36], we proved the first stable shock formation result without symmetry assumptions for the compress-
ible Euler equations for open sets of initial data that can have nontrivial specific vorticity §2. Specifically,
in [36], we treated the two-dimensional barotropic compressible Euler equations (see footnote 9). One
of the key points in [36] was our reformulation of equations into a system of quasilinear wave-transport
equations which has favorable nonlinear null structures. This allowed us to use the full power of the
geometric vectorfield method on the wave part of the system while treating the vorticity perturbatively.

 In [37], we considered three-dimensional barotropic compressible Euler flow and derived a similar
reformulation of the equations that allowed for nonzero vorticity. In contrast to the two-dimensional case,
the transport equation satisfied by the specific vorticity §2 featured vorticity-stretching source terms (of
the schematic form £2 - dv). In order to handle the vorticity-stretching source terms in the framework
of [36], we also showed in [37] that §2 satisfies a div-curl-transport system with source terms that are
favorable from the point of view of regularity and from the point of view of null structure. We refer to
Section 1A6 for further discussion of this point.

« To incorporate thermodynamic effects into compressible fluid flow, one must look beyond the family of
barotropic equations of state, e.g., consider equations of state in which the pressure depends on the density
and entropy.!? Fortunately, in [50], it was shown that a similar good reformulation of the compressible
Euler equations holds under an arbitrary equation of state (in which the pressure is a function of the
density and the entropy) in the presence of vorticity and variable entropy. In the present paper, we use
this reformulation to prove our main results; we recall it below as Theorem 5.1. The analysis in [50]
is substantially more complicated compared to the barotropic case, and the basic setup requires the

10We remark that while [52] only explicitly stated a theorem in two spatial dimensions, the analogous result in three (or
indeed higher) dimensions can be proved using similar arguments; see [52, Remarks 1.4,1.11].

'The main theorem in [52] is stated for general quasilinear wave equations. Particular applications to the relativistic
compressible Euler equations in the irrotational and isentropic regime can be found in [52, Appendix B]. It applies equally well
to the nonrelativistic case.

12Incorporating entropy into the analysis is expected to be especially important for studying weak solutions after the shock
(see Section 1B4 for further discussion), since formal calculations [16] suggest that the entropy (even if initially zero) should
jump across the shock hypersurface, which in turn should induce a jump in vorticity.
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observation of some new structures tied to elliptic estimates for £2 and S, such as good regularity and
null structures tied to the modified fluid variables from Definition 2.7.

This paper completes the program described above by giving the analytic details already sketched in
[37; 50]. Chief among the analytic novelties in the present paper are the elliptic estimates for £2 and S at
the top-order; see [37, Sections 1.3, 4.2.7], [50, Section 4.3] and Section 1A6. We also point out that
there are other related works, which we discuss in Section 1B.

Remark 1.4 (blowup and boundedness of quantities involving higher derivatives). For generic pertur-
bations, derivatives of fluid variables other than R (whose blowup was highlighted in (1-4)) can also
blow up. In particular, while the 9, and 93 derivatives of the fluid variables are identically O for the
plane-symmetric background solutions, for the perturbed solution, d,v’, say, is generically unbounded at
the singularity. This is because the perturbation changes the geometry of the solution, and the regular
directions no longer align with the Cartesian directions.

On the other hand, there are indeed higher derivatives of the fluid variables that remain bounded up to
the singular time. These include the specific vorticity and the entropy gradient that we already mentioned
explicitly in Theorem 1.1. Moreover, any null-hypersurface-tangential geometric derivatives (see further
discussions in Section 1A) of the fluid variables are also bounded up to the singular time. This is not just
a curiosity, but rather is a fundamental aspect of the proof.

Remarkably, there are additionally quantities, denoted by C and D (these variables were identified
in [50], see (2-5a)—(2-5b)), which are special combinations of up-to-second-order Cartesian coordinate
derivatives of the fluid variables, which remain uniformly bounded up to the singularity (as do their
derivatives in directions tangent to a family of null hypersurfaces); C and D are precisely the modified fluid
variables mentioned in Remark 1.3. The existence of such regular higher-order quantities is not only an
interesting fact, but is also quite helpful in controlling the solution up to the first singularity; see Section 1A.

Finally, as a comparison with our two-dimensional work [36], note that in the two-dimensional case,
we proved that the specific vorticity remains Lipschitz (in Cartesian coordinates) up to the first singular
time. This is no longer the case in three dimensions. Indeed, in the language of this paper, the improved
regularity for the specific vorticity in [36] stems from the fact that in two dimensions, the Cartesian
coordinate derivatives of the specific vorticity £2 coincide with C.

Remark 1.5 (additional information on subclasses of solutions). Within the solution regime we study, we
are able to derive additional information about the solution by making further assumptions on the data.
For instance, there are open subsets of data such that the vorticity/entropy gradient are nonvanishing at
the first singularity, and also open subsets of data such that the fluid variables remain Holder!'* C'/3 up to
the singularity. See Section 4B for details.

Remark 1.6 (the maximal smooth development). The approach we take here allows us to analyze the
solution up to the first singular time, and our main results yield a complete description of the set of
blowup-points at that time (see, for example, conclusions (4)—(5) of Theorem 1.1). However, since

13The Holder estimates hold only for an open subset of data satisfying certain nondegeneracy assumptions. They were not
announced in [37; 50]. We were instead inspired by [9; 11] to include such estimates.



THE STABILITY OF SIMPLE PLANE-SYMMETRIC SHOCK FORMATION 837

the compressible Euler equations are a hyperbolic system, it is desirable to go beyond our results by
deriving a full description of the maximal smooth development of the initial data, in analogy with [15].
Understanding the maximal smooth development is particularly important for the shock development
problem; see Section 1B4 below.

Our methods, at least on their own, are not enough to construct the maximal smooth development.'#
This is in part because our approach here relies on spatially global elliptic estimates on constant-¢
hypersurfaces; the point is that a full description of the smooth maximal development would require
spatially localized estimates. On the other hand, the recent preprint [1] discovered an integral identity
that allows the elliptic estimates to be localized, and thus gives hope that Theorem 1.1 can be extended to
derive the structure of the full maximal smooth development.

Remark 1.7 (no universal blowup-profile). One of the main advantages of our geometric framework is
that it works for many kinds of singular solutions, not just those exhibiting a specific blowup-profile. In
particular, the solutions featured in Theorem 1.1 do not exhibit a universal blowup-profile. Although we do
not rigorously study the full class of blowup-profiles exhibited by the solutions from Theorem 1.1, the full
class is likely quite complicated to describe. This can already be seen in model case of Burgers’ equation,
where there are a continuum of possible blowup-profiles and corresponding blowup-rates [27] (recall that
we work in the near plane-symmetric regime and our work includes, as special cases, plane-symmetric
solutions, which are analogs of Burgers’ equation solutions). A related issue is that at the time of first
singularity formation, the set of blowup-points can be complicated and/or of infinite cardinality (as one
can already see in the special case of plane-symmetric solutions, viewed as solutions in three dimensions
with symmetry).

Remark 1.8 (the relativistic case). While our present work treats only the nonrelativistic case, it is likely
that the relativistic case can also be treated in the same way. This is because the relativistic compressible
Euler equations also admit a similar reformulation as we consider here, and likewise the variables in the
reformulation also exhibit a very similar null structure [25].

In the remainder of the Introduction, we will first discuss the proof in Section 1A and then discuss some
related works in Section 1B. We will end the introduction with an outline of the remainder of the paper.

1A. Ideas of the proof.

1A1. The Christodoulou theory. The starting point of our proof is the work of Christodoulou [15] on
shock formation for quasilinear wave equations.'> Consider the following model quasilinear covariant
wave equation for the scalar function W: Ugy)W = 0, where the Cartesian component functions gqp are
given (nonlinear in general) functions of W, i.e., g4g = gap (V). Our study of compressible Euler flow in

14Notice that in our earlier result [36] for the isentropic Euler equations in two spatial dimensions, we also only solved the
equations up to the first singular time. However, there is an important difference. In the two-dimensional case, there does not
seem to be a philosophical obstruction in extending [36] to provide a complete description of the maximal smooth development.
In contrast, in the three-dimensional case it seems that ideas in [1] would be needed in a fundamental way.

15Strictly speaking, [15] is only concerned with the irrotational isentropic relativistic Euler equations. However, its methods
apply to much more general quasilinear wave equations; see further discussions in [30; 48].
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this paper essentially amounts to studying a system of similar equations with source terms and showing
that the source terms do not radically distort the dynamics. This is possible only because the source terms
have remarkable null structure, described below.

A key insight for studying the formation of shocks, going back to [15], is that it is advantageous to
study the shock formation via a system of geometric coordinates. The point is that when appropriately
constructed, such coordinates regularize the problem, which allows one to treat the problem of shock
formation as if it were a standard local existence problem. More precisely, one constructs geometric
coordinates, adapted to the flow, such that the solution remains regular relative to them.!® However,
the geometric coordinates degenerate relative to the Cartesian ones, and the blowup of the solution’s
first-order Cartesian coordinate partial derivatives can be derived as a consequence of this degeneracy.

To carry out this strategy, one must use the Lorentzian geometry associated to the acoustical metric g
(see Definition 2.9). The following geometric objects are of central importance in implementing this
program:

« A foliation by constant-u characteristic hypersurfaces F, (where g‘l(du, du) = 0; see (2-13)). The
function u is known as an “acoustic eikonal function”.

o The inverse foliation density (= —1/g ' (dt, du)), where u~! measures the density of F,, with respect
to the constant-t hypersurfaces.

o A frame of vectorfields {L, X, Y, Z}, where {L, Y, Z} are tangent to F,, (with L being its null generator)
and X is transversal to F,; see Figure 1, where we have suppressed the Z-direction.

e {L, X, Y, Z}is a frame that is “comparable” to the Cartesian frame {9,, 91, 92, 93}, by which we mean
the coefficients relating the frames to each other are size O(1).

o However, in the analysis, uniform boundedness estimates are generally available for the derivatives of
quantities with respect to only the rescaled frame elements {L, X =uX,Y, Z}.

The analysis simultaneously yields control of the derivatives of W with respect to the rescaled frame
and gives also quantitative estimates on the geometry. In this geometric picture, the blowup is completely
captured by pu — 0. The connection between the vanishing of p and the blowup of some Cartesian
coordinate partial derivative of W can be understood as follows: one proves an estimate of the form
|XW| ~ 1 (which is consistent with the uniform boundedness estimates mentioned above). In view of the
relation X = pX, this estimate implies that | X W| blows up like 1/p as p— 0.

We now give a more detailed description of the behavior of the solution, with a focus on how it behaves
at different derivative levels.

» As our discussion above suggested, at the lower derivative levels, derivatives of quantities with respect
to the rescaled frame are regular, e.g., LV, X v, YV, ZV, ..., L3XY W, etc. are uniformly bounded.

167t should be emphasized that it is only at the low derivative levels that the solution is regular. The high-order geometric
energies can still blow up, even though the low-order energies remain bounded. The possible growth of the high-order energies is
one of the central technical difficulties in the problem, and we will discuss it below in more detail.
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o As we highlighted above, the formation of the shock corresponds to L — 0 in finite time, and moreover,
the nonrescaled first-order derivative X\W blows up in finite time, exactly at points where | vanishes.

e The main difficulty in the proof is that the only known approach to the solution’s regularity theory
with respect to the rescaled frame derivatives that is able to avoid a loss of derivatives allows for the
following possible scenario: the energy estimates are such that the high-order geometric energies might
blow up when the shock forms. This leads to severe difficulties in the proof, especially considering that
one needs to show that the low-order derivatives of the solution remain bounded in order to derive the
singular high-order energy estimates.!”

In [15], Christodoulou showed that the maximum possible blowup-rate of the high-order energies is of
the form p.:zp (t), where P is a universal positive constant and (., (f) = min{l, miny, u}. To reconcile
this possible high-order energy blowup with the regular behavior at the lower derivative levels, one is
forced to derive a hierarchy of energy estimates of the form, where M, is a universal'® positive integer:

Eng, () S EWT81), By 1 () SER30), g 2(0) SER@), L, (155)

where Ey denotes the energy after N commutations and all energies are by assumption initially of small
size €2. In other words, the energy estimates become less singular by two powers of 1, for each descent
below the top derivative level. Importantly, despite the possible blowup at higher orders, all the sufficiently

low-order energies are bounded, which, by Sobolev embedding, is what allows one to show the uniform

pointwise boundedness of the solution’s lower-order derivatives:!°

Ntop_M*

> Enn) S E (1-6)

N=1

1A2. The nearly simple plane-symmetric regime. Christodoulou’s work [15] concerned compactly sup-

d20

ported?” initial data in R>, a regime in which dispersive effects dominate for a long time before the

singularity formation processes eventually take over. In a joint work with Holzegel and Wong [52], we
adapted the Christodoulou theory to the almost simple plane symmetric regime. The important point
is that the commutators {L, Y, Z}, in addition to being regular derivatives near the singularity, also
simultaneously capture the fact that the solution is “almost simple plane symmetric.” Moreover, the
following analytical considerations were fundamental to the philosophy of the proof in [52]:

17The possible high-order energy blowup has its origins in the presence of some difficult factors of 1/ in the top-order
energy identities, where one must work hard to avoid a loss of derivatives. To close the energy estimates, one commutes the
wave equation many times with the 7, -tangent subset {L, Y, Z} of the rescaled frame. The most difficult terms in the commuted
wave equation are top-order terms in which all the derivatives fall onto the components of {L, Y, Z}. It turns out that due to the
way the rescaled frame is constructed, the corresponding difficult error terms depend on the top-order derivatives of the eikonal
function u. In Proposition A.4, we identify these difficult commutator terms. To avoid the loss of derivatives, one must work
with modified quantities and use elliptic estimates. It is in this process that one creates difficult factors of 1/p.

180ur proof of the universality of M, in the presence of vorticity and entropy requires some new observations, described
below (1-11).

19The lowest-order energy Eu (¢) is excluded from this estimate because it is not of small size é
of 5( R(+) .

20More precisely, his work addressed compactly supported irrotational perturbations of constant, nonvacuum fluid solutions.

2 owing to the largeness
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« All energy estimates can be closed by commuting only with tangential derivatives {L, Y, Z} (and
without X). This is a slightly different strategy than we used in our paper [36] in the two-dimensional
case, in which we closed the energy estimates by commuting the equations with strings of tangential
derivatives {L, Y, Z}, as well as strings that contain up to one factor of X. In [36], we also could have
closed the energy estimates by commuting only with tangential derivatives {L, Y, Z}, but we would have
had to work with the modified fluid variable C (which, though fundamental in three dimensions, was not
needed in [36] due to the absence of the vorticity-stretching term) or to treat the Cartesian gradients 9, £2°
as independent unknowns.

« After being commuted with (at least one of) L, Y, Z, the wave equation solutions are small. In particular,
we can capture the smallness from “nearly simple plane-symmetric” data without explicitly subtracting
the simple plane-symmetric background solution; see also Remark 1.2.

1A3. The reformulation of the equations. In order to extend Christodoulou’s theory so that it can be
applied to the compressible Euler equations, a crucial first step is to reformulate the compressible Euler
equations as a system of quasilinear wave equations and transport equations. Here, the transport part of
the system refers to the vorticity and the entropy, and the intention is to handle them perturbatively.

As we mentioned earlier, the reformulation has been carried out in [36; 37; 50]. Here we highlight the
main features and philosophy of the reformulation, and explain how we derived it.

(1) To the extent possible, formulate compressible Euler flow as a perturbation of a system of quasilinear
wave equations.

(a) We compute [l,v', Ogp, and s, where [, is the covariant wave operator associated to the
acoustical metric (see (2-7)). Then using the compressible Euler equations (1-1)—(1-3), we eliminate
and re-express many terms.

(b) We find that v, p, and s do not exactly satisfy wave equations; instead, the right-hand sides contain
second derivatives of the fluid variables, which we will show to be perturbative, despite their
appearance of being principal order in terms of the number of derivatives.

(2) The “perturbative” terms mentioned above are equal to good transport variables that we identify,
specifically (£2, S, C, D). These variables behave better than what one might naively expect, from the
points of view of their regularity and their singularity strength.

(a) While both £2¢ = (curlv)’/(0/0) and S = Vs are derivatives of the fluid variables, they play a
distinguished role since they satisfy independent transport equations, and obey better bounds than
generic first derivatives of the fluid variables.

(b) We have introduced the modified fluid variables C' and D (see Definition 2.7), which, up to lower-
order correction terms, are equal to (curl £2)' and As = div S respectively. These quantities satisfy
better estimates than generic first derivatives of £2 and S, which is crucial for our proof.

1A4. The remarkable null structure of the reformulation. In the reformulation of compressible Euler
flow, we consider the unknowns to be all of (v?, p,s, 20,8, C', D). Note that these include not only the
fluid variables, but also higher-order variables which can be derived from the fluid variables.
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The equations satisfied by these variables take the following schematic form (see Theorem 5.1 for the

precise equations):2!
=]

Oe(v, p, $) = 3(v, p) - 8 (v, p) +(£2, 5) - 8(v, p) + (C, D), (1-7)
B($2,8)=(£2,5) -0, p), (1-8)
B(C,D)=0(,p)-0(8£2,5)+(£2,5)-0(v,p)-d(v,p)+S-S-9a(v, p). (1-9)

=JI =II

Here, U, is the covariant wave operator associated to the acoustical metric (see (2-7)) and B = 9; + v“9,
is the transport operator associated with the material derivative (cf. (1-1)—(1-3)).

Although it is not apparent from the way we have written it, the system of equations (1-7)—(1-9) has a
remarkable null structure! Importantly, the terms 7, /I and /1] are g-null forms: when decomposed in the
{L, X,Y, Z} frame, we do not have X, p)-X(vi, p) in I and /11, nor do we have X (v, p)- X (£2, S) in I1.

Because X (v', p) is the only derivative that blows up (while X (v', p) is bounded), it follows that given a
g-null form Q in the fluid variables (see Definition 8.1 concerning g-null forms), such as Q(dv’, dv/), the
quantity pQ(dv’, dv/) remains bounded up to the singularity, while a generic quadratic nonlinearity Qpaq
would be such that 1Qp,q(0 vi, dv/) blows up when p vanishes.

As is already observed in [48], a null form 7 on the right-hand side of the wave equation allows all the
wave estimates in Section 1A1 to be proved. As we will discuss below, the null forms /I and /II in (1-9)
will also be important for estimating the full system.

1AS. Estimates for the transported variables. To control solutions to the system (1-7)—(1-9), we in
particular need to estimate the transport variables (£2, S, C, D) and understand how they interact with
the wave variables (v, p, s) on the left-hand side of (1-7). Here, we will discuss the estimates at the low
derivative levels. We will discuss the difficult technical issues of a potential loss of derivatives and the
blowup of the higher-order energies in Sections 1A6 and 1A7 respectively.

We begin with two basic — but crucial — properties regarding the transport operator for the compressible
Euler system, which were already observed in [36]:

o The transport vectorfield B is transversal to the null hypersurfaces F,; see Figure 1, where some
integral curves of B are depicted. As a result, one gains a power of p by integrating along B; i.e., for
solutions ¢ to B¢ = §, we have ||@l=~ < ||uS] L.

e WB is a regular vectorfield in the (t,u, x*, x°) differential structure. Thus, if B¢ = § and pF has
bounded {L, Y, Z} derivatives, then ¢ also has bounded {L, Y, Z} derivatives.

We now apply these observations to (1-8) and (1-9):

» Even though 9 (v, p) blows up as the shock forms, nd (v, p) remains regular. This is because po can be
written as a linear combination of the rescaled frame vectorfields {1 X, L, Y, Z} (see Section 1A1) with

21Here, our notation above the brackets is such that 3 (v, p) - d(v, p) may contain all of dvidvs, 9v'dp and 9pdp. A similar
convention applies for other terms.
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Figure 1. The dynamic vectorfield frame at two distinct points on F,, with the Z-direction
suppressed, and the integral curves of the transport operator B for the specific vorticity
and entropy.

coefficients that are O(1) or O(u). Hence, the above observations imply that (§2, S) and their {L, Y, Z}
derivatives are bounded.

 The null structure and the bounds for the wave variables and (§2, §) together imply that the right-hand
side of (1-9) is O(u~1). Thus, C, D and their {L, Y, Z} derivatives are also bounded.

1A6. Elliptic estimates for the vorticity and the entropy gradient. Despite the favorable structure of
(1-7)—(1-9), there is apparently a potential loss of derivatives. To see this, consider the following simple
derivative count. Suppose we bound (v, p, s) with Ny, + 1 derivatives. Equation (1-7) dictates?? that
we should control (C, D) with Ny, derivatives. If we rely only on (1-8), then we can only bound Ny
derivatives of (£2, S). However, this is insufficient: plugging this into (1-9) and using only transport
estimates, we are only able to control Ny, — 1 derivatives of (C, D), which is not enough.

The key to handling this difficulty is the observation that in fact, C and D can be used in conjunction
with elliptic estimates to control one derivative of §2 and S. This is because up to lower-order terms,
C ~ curl £2 and D =~ div S, while at the same time, by the definitions of £2 and S — precisely that £2 is
almost a curl of a vectorfield and S = Vs is an exact gradient—div £2 and curl § are of lower order in
terms of the number of derivatives. It follows that we can control all first-order spatial derivatives of §2
and S, including C and D, using elliptic estimates.

1A7. L? estimates for the transport variables and the high-order blowup-rate. We end this section with
a few comments on the L2 energy estimates for the transport variables (§2, S) (and (C, D)), with a focus
on how to handle the degeneracies tied to the vanishing of L.

First, due to the eventual vanishing of p and the corresponding blowup of the wave variables, we need
to incorporate | weights into our analysis of the transport variables (§2, S) (and (C, D)). In particular, we

22We use here the fact that inverting the wave operator gains one derivative.
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need to incorporate 1 weights into the transport equations and energies so that the wave terms appearing
as inhomogeneous terms in the energy estimates for the transport variables are regular. Importantly,
despite the need to rely on p weights in some parts of the analysis, the “transport energy” that we
construct controls a nondegenerate energy flux (i.e., an energy flux without p weights) on constant-u
hypersurfaces F,,. That this energy flux is bounded can be thought of as another manifestation of the
transversality of the transport operator and F,. More precisely, with X, denoting constant-# hypersurfaces,
we have, roughly, L? estimates of the following form, where PV is an order-N differential operator
corresponding to repeated differentiation with respect to the F,-tangent vectorfields {L, Y, Z}:

sup [PV (2, )72, + sup [IPY(2, 972,
t'e[0,1) u'€[0,u) ‘

< data terms + regular wave terms —|—f . 1PN ($2, S)||%2(JT ) du’. (1-10)
i u
Here, the nondegenerate energy flux (i.e., the energy along F, on the left-hand side of (1-10), which does
not have a p-weight) allows one to absorb the last term on the right-hand side of (1-10) using Gronwall’s
inequality?® in u (as opposed to Gronwall’s inequality in # which has a loss in ). For the lower-order
energies, the “regular wave terms” are indeed bounded (see (1-6)), which in total allows us to prove that
the transport energies on the left-hand side of (1-10) are also bounded at the lower derivative levels.
Second, since the higher-order energies of the wave variables (v, p, s) can blow up as p,(#) — 0 (even
in the absence of inhomogeneous terms; see (1-5)), (1-10) allows for the possibility that the higher-order
energies of the transport variables (§2, S) (and (C, D)) might also blow up. Hence, one needs to verify that
there is consistency between the blowup-rates (with respect to powers of u ') associated to the different
kinds of solution variables. That is, using (1-10) and the wave energy blowup-rates from (1-5), one needs
to compute the expected blowup-rate of the transport variables and then plug these back into the energy
estimates for the wave variables to confirm that the transport terms have an expected singularity strength
that is consistent with wave energy blowup-rates. See, for example, the proof of Proposition 12.7.
Third, due to issues mentioned in Section 1A6, the transport estimates at the top-order are necessarily
coupled with elliptic estimates. By their nature, the elliptic estimates treat derivatives in all spatial
directions on the same footing. This clashes with the philosophy of bounding the solution with respect to
the rescaled frame (which would mean that derivatives in the Y and Z frame directions should be more
I To illustrate the
difficulties and our approach to overcoming them, we first note that, suppressing many error terms, we

regular than those in the X-direction), and it leads to estimates that are singular in p_

can derive a top-order inequality of the following form, with 9 denoting Cartesian spatial derivatives and
A denoting a constant depending on the equation of state:

/PN (2, )l 125,
t'=t

< CEPUTMRE (1) 4 A / w @) raPNr (2, ) as, i’ +- -+ . (1-11)
t'=0

Cu

B0ur analysis takes place in regions of bounded u width, so that factors of e“~* which arise in our Gronwall estimates can be

bounded by a constant.
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To apply Gronwall’s inequality to (1-11), one must quantitatively control the behavior of the crucial
“Gronwall factor” f,t,/:ot A/ (t")dt. A fundamental aspect of our analysis is that w,(¢) tends to 0
linearly®* in ¢ towards the blowup-time. It follows that one can at best prove an estimate of the form
ftt,/:ot u:l t)dt' < log(p:l)(t) (recall that p,(#) = min{1, miny, 1}, and see Proposition 8.11 for related
estimates). Using only this estimate and applying Gronwall’s inequality to (1-11), we find (ignoring the
error terms - - - ) that [|[9PNer (2, $) || 2(5,) S €71y max{O(A). 2M.:=2.8} 1y Notice that unless A is small,
the dominant blowup-rate in the problem would be the one corresponding to these elliptic estimates for
(£2, S), which could in principle be much larger than the blowup-rates corresponding to the irrotational
and isentropic case.”

However, we can prove a better result: we can show that the blowup-rates are not dominated by the top-
order elliptic estimates for the transport variables, but rather by the blowup-rates for the wave variables.?
The key to showing this is to replace the estimate (1-11) with a related L? estimate that features weights in
the eikonal function u; see Proposition 11.4. Thanks to the u weights, the corresponding constant A in this
analog of (1-11) can be chosen to be arbitrarily small, and thus the main contribution to the blowup-rate
comes from the wave variables error terms, which are present in the ““- - -’ on the right-hand side of (1-11).
That this can be done is related to the fact that we have good flux estimates for top derivatives of C and D
on F,. We refer to Propositions 11.2, 11.10, and 11.11 for the details.

1B. Related works.

1B1. Shock formation in one spatial dimension. One-dimensional shock formation has a long tradition
starting from [45]. See the works of Lax [34], John [31], Liu [35], and Christodoulou and Raoul Perez
[20], as well as the surveys [12; 24] for details.

1B2. Multidimensional shock formation for quasilinear wave equations. Multidimensional shock for-
mation for quasilinear wave equations was first proven in Alinhac’s groundbreaking papers [3; 4; 5].
Alinhac’s methods allowed him to prove the formation of nondegenerate shock singularities which, roughly
speaking, are shock singularities that are isolated within the constant-time hypersurface of first blowup.
The problem was revisited in Christodoulou’s monumental book [15], which concerned the quasilinear
wave equations of irrotational and isentropic relativistic fluid mechanics. In this book, Christodoulou
introduced methods that apply to a more general class of shock singularities than the nondegenerate ones
treated by Alinhac and, for a large open subset of these solutions, are able to yield a complete description
of the maximal smooth development, up to the boundary. This was the starting point of his follow-up
breakthrough monograph [16] on the restricted shock development problem.

24The linear vanishing rate is crucial for the proof of Proposition 8.11 and for the Gronwall-type estimates for the energies
that we carry out in Proposition 12.7 and in the Appendix. See (14-1) for a precise description of how i, goes to 0.

B1n principle, the largeness of A would not be an obstruction to closing the estimates. It would just mean that the number of
derivatives needed to close the problem would increase in the presence of vorticity and entropy. We refer readers to the technical
estimates in Section A9 for clarification on the role that the sizes of various constants play in determining the blowup-rates in the
problem, as well as the number of derivatives needed to close the proof.

26T other words, our approach yields the same maximum possible high-order energy blowup-rates for the wave variables in
the general case as it does for irrotational and isentropic solutions.
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For quasilinear wave equations, there are many extensions, variations, and simplifications of [15],
some of which adapted Christodoulou’s geometric framework to other solution regimes. See, for instance,
[14; 18; 19; 30; 41; 42; 48; 52].
1B3. Multidimensional shock formation for the compressible Euler equations. Multidimensional singu-
larity formation for the compressible Euler equations without symmetry assumptions was first discovered
by Sideris [47] via an indirect argument. A constructive proof of stable shock formation in a symmetry-
reduced regime for which multidimensional phenomena (such as dispersion and vorticity) are present was
given by Alinhac in [2]. See also [10; 11].

All the works in Section 1B2 on quasilinear wave equations can be used to obtain an analogous
result for the compressible Euler equations in the irrotational and isentropic regime, where the dynamics
reduces to a single, scalar quasilinear wave equation for a potential function. The regime of small,
compact, irrotational perturbations of nonvacuum constant fluid states was treated in Christodoulou’s
aforementioned breakthrough work [15] in the relativistic case, and later in [19] in the nonrelativistic case.

Shock formation beyond the irrotational and isentropic regime was first proven in [36; 37; 50]. These
are already discussed above; see Remark 1.3.

In very interesting recent works [10; 11], Buckmaster, Shkoller and Vicol provided a philosophically
new proof of stable singularity formation without symmetry assumptions in three dimensions under
adiabatic equations of state in a solution regime with vorticity and/or dynamic entropy for initial data such
that precisely one singular point forms at the first singular time; these are analogs of the nondegenerate
singularities that Alinhac studied [3; 4; 5] in the case of quasilinear wave equations. Moreover, in their
regime (compare with Remark 1.7), they proved that the singularity is a perturbation of a self-similar
Burgers shock. See also the two-dimensional precursor work [9] in symmetry, and the recent work [7],
which, in two dimensions in azimuthal symmetry, constructed a set of shock-forming solutions whose
cusp-like spatial behavior at the singularity is unstable (nongeneric).

1B4. Shock development problem. In the one-dimensional case, the theory of global solutions of small
bounded variation (BV) norms [6; 28] allows one to study solutions that form shocks, as well as the
subsequent interactions of the shocks in the corresponding weak solutions. In higher dimensions, the
compressible Euler equations are ill-posed in BV spaces [44]. Nonetheless, in two or three dimensions,
one still hopes to develop a theory that allows one to uniquely extend the solution as a piecewise smooth
weak solution beyond the first shock singularity and to prove that the resulting solution has a propagating
shock hypersurface. This is known as the shock development problem.

Even though the shock development problem for the compressible Euler equations in its full generality
is open in higher dimensions, it has been solved under spherical symmetry in three dimensions, or in
azimuthal symmetry in two dimensions. See [18; 55] and, most recently, [8].

In the irrotational and isentropic regime, the restricted shock development problem was solved in
the recent monumental work [16] of Christodoulou without any symmetry assumptions. Here, the word
“restricted” means that the approach of [16] does not exactly construct a weak solution to the compressible
Euler equations, but instead yields a weak solution to a closely related hyperbolic PDE system such
that the solution was “forced” to remain irrotational and isentropic. Nonetheless, this gives hope that
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under an arbitrary equation of state for the compressible Euler equations in three dimensions, one could
construct a unique weak solution with a propagating shock hypersurface, starting from the first singular
time exhibited in Theorem 1.1. To solve this problem would in particular require extending the ideas in
[16] beyond the irrotational and isentropic regime. This is an outstanding open problem.

1BS. Other singularities for the compressible Euler equations. It has been known since [29; 46] that the
compressible Euler equations admit self-similar solutions. Recently, this has been revisited by Merle,
Raphaél, Rodnianski and Szeftel [39] to show that singularities more severe than shocks can arise in three
dimensions starting from smooth initial data. See also [40; 38] for some spectacular applications.

1B6. Singularity formation in related models. For shock formation results concerning some other multi-
speed hyperbolic problems, see [49; 51] by the second author.

Interestingly, there are also nonhyperbolic models with stable self-similar blowup-profiles modeled on
a self-similar Burgers shock. Examples include the Burgers equation with transverse viscosity [23], the
Burgers—Hilbert equations [54], and the fractal Burgers equation [13], as well as general dispersive or
dissipative perturbations of the Burgers equation [43]. See also [21; 22].

1B7. Other works. The framework we introduced in [36; 37; 50] is useful in other low-regularity settings.
See for example results on improved regularity for vorticity/entropy in [25], and results on local existence
with rough data in [26; 53; 56].

1C. Structure of the paper. The remainder of the paper is structured as follows.

Sections 2—4 are introductory sections. We introduce the basic setup in Section 2, and we define the
norms and energies in Section 3. The setup is similar to the setups in [36; 52]. Then in Section 4, we
state our precise assumptions on the initial data and give a precise statement of our main results, which
we split into several theorems and corollaries.

In Section 5, we recall the results of [50] on the reformulation of the equations, which is important for
the remainder of the paper.

The bulk of paper is devoted to proving the main a priori estimates, which we state in Section 6 as
Theorem 6.3. The proof of Theorem 6.3, which we provide in Section 14, relies on a set of bootstrap
assumptions that we also state in Section 6. Next, after an easy (but crucial) finite-speed-of-propagation
argument in Section 7, in Section 8, we cite various straightforward pointwise and L*° estimates for
geometric quantities found in [52], and we complement these results with a few related ones that allow us
to handle the transport variables.

We then turn to the main estimates in this paper. In Section 9, we carry out the transport estimates,
specifically L estimates and energy estimates, for §2, S and their derivatives. In Section 10, we prove
analogous transport estimates for C, D, and their derivatives, except we delay the proof of the top-order
estimates until the next section. In Section 11, we derive the top-order estimates for C and D, which, as
we described in Section 1A7, requires elliptic estimates in addition to transport estimates. In total, these
estimates for the transport variables can be viewed as the main new contribution of the paper.

Next, in Section 12, we derive energy estimates for the fluid wave variables. For convenience,
we have organized the wave equation estimates so that they rely on an auxiliary proposition, namely
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Proposition 12.1, that provides estimates for solutions to the fluid wave equations in terms of various
norms of their inhomogeneous terms, which for purposes of the proposition, we simply denote by &. To
prove the final a priori energy estimates for the wave equations, which are located in Proposition 12.7,
we must use the bounds for & that we obtained in the previous sections, including the bounds for the
transport variables. Since the auxiliary result Proposition 12.1 does not rely on the precise structure
of &, it can be proved using essentially same arguments that have been used in previous works on shock
formation for wave equations. For this reason, and to aid the flow of the paper, we delay the proof of
Proposition 12.1 until the Appendix.

Next, in Section 13, we use the energy estimates to derive L estimates for the wave variables. In
particular, these estimates yield improvements of the L bootstrap assumptions that we made in Section 6.

In Section 14, we combine the results of the previous sections to provide the proof of the main a priori
estimates as well as the main theorems and their corollaries.

Finally, in the Appendix, we provide the details behind the proof of the auxiliary result Proposition 12.1.
The proof relies on small modifications to the proofs of [36; 52] that account for the third spatial dimension
(note that three dimensions wave equations were also handled in [15; 48]), as well as the presence of the
inhomogeneous terms & in the wave equations.

2. Geometric setup

In this section, we construct most of the geometric objects that we use to study shock formation and
exhibit their basic properties.

2A. Notational conventions and remarks on constants. The precise definitions of some of the concepts
referred to here are provided later in the article.

o Lowercase Greek spacetime indices «, 8, etc. correspond to the Cartesian spacetime coordinates (see
Section 2C) and vary over 0, 1, 2, 3. Lowercase Latin spatial indices a,b, etc. correspond to the Cartesian
spatial coordinates and vary over 1, 2, 3. Uppercase Latin spatial indices A,B, etc. correspond to the
coordinates on ¢; , and vary over 2, 3. All lowercase Greek indices are lowered and raised with the

1

acoustical metric g and its inverse g, and not with the Minkowski metric. We use Einstein’s summation

convention in that repeated indices are summed.

e By “-” we denote the natural contraction between two tensors. For example, if & is a spacetime one-form
and V is a spacetime vectorfield, then & -V = £,V

 If £ is an ¢; ,-tangent one-form (as defined in Section 2J), then £# denotes its g-dual vectorfield, where g
is the Riemannian metric induced on €, , by g. Similarly, if £ is a symmetric type-(J) ¢ ,-tangent tensor,
then & denotes the type—(}) £, ,-tangent tensor formed by raising one index with g_l and & denotes
the type- (é) £, ,-tangent tensor formed by raising both indices with g_l.

o If V is an ¢, ,-tangent vectorfield, then V;, denotes its g-dual one-form.

o If V and W are vectorfields, then Vyy = VW, = gogV* we.
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o If & is a one-form and V is a vectorfield, then &y = &,V We use similar notation when contracting
higher-order tensorfields against vectorfields. For example, if & is a type-(g) tensorfield and V and W are
vectorfields, then &y = Eqp VWP,

o Unless otherwise indicated, all quantities in our estimates that are not explicitly under an integral are
viewed as functions of the geometric coordinates (¢, u, x%, x*). Unless otherwise indicated, integrands
have the functional dependence established below in Definition 3.1.

e [01, O2]1= 0102 — Q>0 denotes the commutator of the operators O and Q5.

¢« A < B means that there exists C > 0 such that A < CB. A~ B means that A < B and B < A.
A = O(B) means that |A| < |B].

o The constants C are free to vary from line to line. These constants, and implicit constants as well, are
allowed to depend on the equation of state, the background 0, the maximum number of times Ny that we
commute the equations, and the parameters &, d and 5, ' from Section 4A.

o Constants C, are also allowed to vary from line to line, but unlike C, the C, are only allowed to depend
on the equation of state and the background .

 In the Appendix, there appear absolute constants M,,s, which can be chosen to be independent of the
equation of state and all other parameters in the problem.

« For our proof to close, the high-order energy blowup-rate parameter M, needs to be chosen to be large
in a manner that depends only on M,s; hence, M, can also be chosen to be an absolute constant.

o The integer Ny, denotes the maximum number of times we need to commute the equations to close
the estimates. For our proof to close, Ny, needs to be chosen to be large in a manner that depends only
on M,. Ny, could be chosen to be an absolute constant, but we choose to think of it as a parameter that
we are free to adjust so that we can study solutions with arbitrary sufficiently large regularity.

« For our proof to close, the data-size parameters & and € must be chosen to be sufficiently small, where
the required smallness is clarified in Theorem 6.3. We always assume that &!/2 < &.

e A <, B means that A < C, B, with C, as above. Similarly, A = O,(B) means that |A| < C,|B]|.

« For example, 5.2 = O(1), 2+ &+ &2 = O,(1), && = O(&), C,&* = O,(&), N!'& = O(¢), and
C& = O(1). Some of these examples are nonoptimal; e.g., we actually have &€& = O, (€).

e | -] and [ -] respectively denote the standard floor and ceiling functions.

2B. Caveats on citations. Before we introduce our geometric setup, we should say that our setup is
essentially the same as that in [36; 52], except for some small differences. We will therefore cite whenever
possible the computations in [36; 52], except we will need to take into account the following differences:

o The work [52] allows for very general metrics, while in the present paper, we are only concerned with
the acoustical metric for the compressible Euler equations. In citing [52], we sometimes adjust formulas
to take into account the explicit form of the Cartesian metric components g,g stated in Definition 2.9.
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» The papers [36; 52] concern two spatial dimensions (with ambient manifold ¥ = R x T), while in the
present paper, we are concerned with three spatial dimensions (with & = R x T?).

e In [52], the metric components g,s were functions of a scalar function W, as opposed to the array 7
(defined in (2-3)). For this reason, we must make minor adjustments to many of the formulas from [52]
to account for the fact that in the present article, W is an array.

In all cases, our minor adjustments can easily be verified by examining the proof in [52].

2C. Basic setup and ambient manifold. We recall again the setup from the Introduction. We will work
on the spacetime manifold 7 x ¥ (with / C R a time interval and ¥ = R x T? the spatial domain). We fix
a standard Cartesian coordinate system {x*}y—0 12,3 on I x X, where t = x¥ € I is the time coordinate
and x = (x', x2, x3) € R x T? are the spatial coordinates.2” We use the notation {0a}a=0.1,2,3 (Or 3; = 09p)
to denote the Cartesian coordinate partial derivative vectorfields.

In this coordinate system, the plane-symmetric solutions are exactly those whose fluid variables are
independent of (x2, x3).

2D. Fluid variables and new variables useful for the reformulation. As we already discussed in
Section 1A3, at the heart of our approach is a reformulation of the compressible Euler equations in terms
of new variables. We introduce these new variables in this subsection; see Definitions 2.3 and 2.7.

The basic fluid variables are (o, v', s) (see the Introduction). We fix an equation of state p = p(o, )
and a constant 0 > 0 such that p.,(0,0) = 1.

Definition 2.1. Define the logarithmic density p and the speed of sound c(p, s) by

0
p:log(§>, c(p.$) =/ L0, 5).
0 do

Remark 2.2. As is suggested by our notation, we will consider c(p, s) as a function of (p, s). The
normalization of p., that we stated above is equivalent to

c(0,0)=1. (2-1)
Definition 2.3 (the fluid variables arrays).

(1) Define the almost Riemann invariants®® R+, as follows (recall Definition 2.1):

P
Ry =v' £ F(p, ), F(p,S)i/ c(p’,s)dp'. (2-2)
0

2TWhile the coordinates x2, x3 on T2 are only locally defined, the corresponding partial derivative vectorfields d,, d3 can be

extended so as to form a global smooth frame on T2. Similar remarks apply to the one-forms dx?, dx3 These simple observations
2 x3 themselves are never directly
relevant; what matters are estimates for the components of various tensorfields with respect to the frame {9, d1, 9>, 93} and the
basis dual coframe {dt, dx!, dx2, dx3}, which are everywhere smooth.

ZSR(i) coincide with the well-known Riemann invariants in the plane-symmetric isentropic case. Even though they are no

are relevant for this paper because when we derive estimates, the coordinate functions x

longer “invariant” in our case, they are useful in capturing smallness.
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(2) Define the array of wave variables:*°
U= (W), W, W3, Wy, Ws) = (Rep), Ry, 07,07, 9), (2-3)

Remark 2.4. We sometimes use the simpler notation W in place of U when there is no danger of
confusion. At other times, we use the notation W to denote a generic element of W. The precise meaning
of the symbol W will be clear from context.

Remark 2.5 (clarification on our approach to estimating p and v'). Recall that we have introduced R«
to allow us to capture the fact that our solutions are perturbations of simple plane waves (for which
only R(4) is nonvanishing). In the one-dimensional isentropic case, {R(4), R(-)} can be taken to be
the unknowns in place of {p, v!}. A similar remark holds in the present three-dimensional case as well,
provided we take into account the entropy. Specifically, from (2-1) and Definition 2.3, it follows that
vl = %(R(H +R(-)), and that when p, v!, and s are sufficiently small (as is captured by the smallness
parameters & and € described at the beginning of Section 4A), we have (via the implicit function theorem)
P=MR4) —R))- F (R —R(~), 5), where F is a smooth function. This allows us to control p and v'
in terms of R(4), R(~), and s. Throughout the article, we use this observation without explicitly pointing
it out. In particular, even though many of the equations we cite explicitly involve p and v', it should be
understood that we always estimate these quantities in terms of the wave variables Ry, R(-), and s,
which are featured in the array (2-3).

Definition 2.6 (Euclidean divergence and curl). Denote by>? div and curl the Euclidean spatial divergence
and curl operator. That is, given a X,-tangent vectorfield V = V49, define

divV =9,V (curl V) = €0, V?, 2-4)
where €;4, is the fully antisymmetric symbol normalized by €23 = 1.
Definition 2.7 (the higher-order variables).
(1) Define the specific vorticity to be the X,-tangent vectorfield with the Cartesian spatial components
i . (curl v)’  (curl v)’

0/6  exp(p)
(2) Define the entropy gradient to be the X,-tangent vectorfield with the Cartesian spatial components

2

ST = 9;s.
(3) Define the modified fluid variables by

2 P:s

= exp(—p) (curl Q) +exp(—3p)c 22 899,0" — exp(—3p)c*2 Pis
o

K
D =exp(—2p) div S — exp(—2p)S“9,p. (2-5b)

(9,04 S, (2-5a)

We think of C as a X;-tangent vectorfield with Cartesian spatial components given by (2-5a).

29Thr0ugh0ut, we consider U as an array of scalar functions; we will not attribute any tensorial structure to the labeling
index 1 of W, besides simple contractions, denoted by ¢, corresponding to the chain rule; see Definition 2.13.
30This is in contrast to djv; see Definition 2.33.
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2E. The acoustical metric and related objects in Cartesian coordinates. Hidden within compressible
Euler flow lies a geometric structure captured by the acoustical metric, which governs the dynamics of
the sound waves. We introduce in this subsection the acoustical metric g in Cartesian coordinates.

Definition 2.8 (material derivative vectorfield). We define the material derivative vectorfield as follows
relative to the Cartesian coordinates:

B =0, +v90,. (2-6)

Definition 2.9 (the acoustical metric). Define the acoustical metric g (in Cartesian coordinates) by

3
g= —dt®dt+c_22(dx“ —v?dt) ® (dx* — v dt). 2-7)

a=1

The following lemma follows from straightforward computations.

Lemma 2.10 (the inverse acoustical metric). The inverse of the acoustical metric g from (2-7) can be
expressed as

3
¢ =—BeB+Y 0,04, (2-8)

a=1
Remark 2.11 (closeness to the Minkowski metric). In our analysis, v and ¢ — 1 will be small, where
the smallness is captured by the parameters & and € described at the beginning of Section 4A. Recalling
(2-7), we see that g will be L*°-close to the Minkowski metric. It is therefore convenient to introduce the
decomposition

2up(0) =mop + g5 (W), mgp =diag(—1,1,1,1), (2-9)
where m is the Minkowski metric and g(small)(\ll) is a smooth function of ¥ such that
g (U =0)= (2-10)
Definition 2.12 (\fl—derivatives of gug). Fora, B =0,...,3and1=1,...,5, we define

G;,,g(\foia%gaﬁ@), Gap = Gap(W) = (GLg(D), G25(D), Gi4(D), Gag(D), Gop(D)). (2-11)

For each fixed 1 € {1, ..., 5}, we think of {G? ﬂ}a B=0
tensorfield. Slmllarly, we think of {Gaﬁ}a B=0

3, as the Cartesian components of a spacetime

.....

3 as the Cartesian components of an array-valued

.....

spacetime tensorfield.

Definition 2.13 (operators involving \fl). Let Uy, Uy, V be vectorfields. We define

5
VU = (VU V8, VU3, VU, V), Gup,o V8 =Y Gl UtUS VY, (2-12)
1=1
We use similar notation with other differential operators in place of vectorfield differentiation. For
example, éUl U, © 4&\_19 = lezl Gfx,s Uy UfA\II, (where A is defined in Definition 2.33).
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2F. The acoustic eikonal function and related constructions. To control the solution up to the shock,
we will crucially rely on an eikonal function for the acoustical metric.

Definition 2.14 (acoustic eikonal function). The acoustic eikonal function (eikonal function for short) u
solves the eikonal equation initial value problem

(g )Pogudgu =0, du>0, ul—o=6—x" (2-13)
where & > 0 is the constant controlling the initial support (recall Theorem 1.1).

Definition 2.15 (inverse foliation density). Define the inverse foliation density p by
-1

= h 214
R T T 19

Note that 1/p measures the density of the level sets of u relative to the constant-time hypersurfaces ;.
For the data that we will consider, we have p [y~ 1. When p vanishes, the level sets of u intersect and,
as it turns out, maxy=0,1,2,3 |0 #| and maxy—o,1,2.3 |04 R(+)|, blow up.

The following quantities, tied to W, play an important role in our description of the singular behavior
of our high-order energies.

Definition 2.16. Define W, (¢, 1) and . (¢) by31
W, (f, u) imin{l,min p.(t,u/)}, (1) imin{l,min u}.
u'<u ¥

2G. Subsets of spacetimes.

Definition 2.17 (subsets of spacetime). For 0 < ¢’ and 0 </, define

Yo ={(t,x) eRx (RxT? |r=1}, (2-15a)

SY={(1,x) ERx RxT?) |t=1, 0<u(t,x) <u'}, (2-15b)

Fo={t,x) e Rx (RxT?) |u(t,x)=u'}, (2-15¢)

FLo={t,x) eRx RxTH|0<t<t, ut,x)=u}, (2-15d)

Crw =F NS ={(t,x) eRx RxT?) |t =1, u(t,x) =u'}, (2-15¢)

Mew= | Fin{t.x) eRx RxT}) 0=t <1}, (2-15f)
uel0,u’]

LR I3

We refer to the X, and X} as “constant time slices,” the F, and F; as “null hyperplanes,” “null

characteristics,” or “acoustic characteristics,” and the ¢; , as “tori.” Note that M, , is

LR N3

hypersurfaces,
“open-at-the-top” by construction.

31By definition, p. (7, u) > p,(¢) for all u € R. Note that by the localization lemma (Lemma 7.1) we prove below, we have
W (1) = 1 (2, Ug). In most of the proof, it suffices to consider the function . (¢) without considering w4 (¢, u). The more refined
definition for (¢, #) will only be referred to in the Appendix, so that the formulas take the same forms as their counterparts in
[36; 52].



THE STABILITY OF SIMPLE PLANE-SYMMETRIC SHOCK FORMATION 853

—>
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x eR

Figure 2. The spacetime region and various subsets. The (unlabeled and uncolored) flat
front and back surfaces should be identified.

2H. Important vectorfields, the rescaled frame, and the nonrescaled frame.
Definition 2.18 (important vectorfields). (1) Define the geodesic null vectorfield by
L{Geoy = —(87")" dqu. (2-16)
(2) Define the rescale null vectorfield (recall the definition of p in (2-14)) by
L = puL (Geo)- (2-17)
(3) Define X to be the unique vectorfield that is X,-tangent, g-orthogonal to the ¢; ,, and normalized by
g(L,X)=—L (2-18)
Define the “rescaled” vectorfield X by
X = pX. (2-19)

(4) Define Y and Z respectively to be the g-orthogonal projection®? of the Cartesian partial derivative
vectorfields d, and 93 to the tangent space of ¢, ,, i.e.,

Y =0,—g(0, X)X, Z=0;—g(33, X)X. (2-20)

(5) We will use vectorfields in & = {L, Y, Z} for commutation, and we therefore refer to them as
commutation vectorfields. An element of & will often be denoted schematically by P (see also
Definition 3.4).

We collect some basic properties of these vectorfields; see [52, (2.12), (2.13) and Lemma 2.1] for
proofs.

3270 see that Y and Z are tangent to £ ,, one can use (2-18), (2-23), the fact that B is g-orthogonal to X, and the fact that 9;
is tangent to X;. Alternatively, see (2-30b).
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Lemma 2.19 (basic properties of the vectorfields).
(1) L(Geo) is geodesic and null, i.e.,
8(L(Geo)> L(Geo)) =0, DL Geo) L(Geo) = 0,
where 2 is the Levi-Civita connection associated to g.

(2) The following identities hold:

Lu=0, Lt=L1"=1, Xu=1, Xr=X"=0, (2-21)

gX,X)=1, ¢X, =1 gL X)=-1, gL X)=—p (2-22)

(3) The vectorfield B (see (2-0)) is future-directed, g-orthogonal to ¥, and is normalized by g(B,B)=—1.
Moreover,

B=0+v'9, =L+ X, (2-23)

B, =8, (2-24)

where 85 is the Kronecker delta.
21. Transformations. Having introduced various vectorfields in Section 2H, we now derive some related
transformation formulas that we will use later on.

Definition 2.20 (coordinate vectorfields in geometric (¢, u, x*, x*)-coordinates). Define (7, #,,, #2, #3)
to be the coordinate partial derivative vectorfields in the geometric (¢, u, x2, x3)-coordinate system.

Definition 2.21 (Cartesian components of geometric vectorfields).

(1) Define L’ and X' to be the Cartesian i-th components of L and X respectively. (Note L' 4+ X' —v =0;
see (2-23).)

(2) Define®® L (smany and X smary by

1 . 1 2 . 2 3 . 3

L(small) =L —1, L(small) =L L(small) =L, (2-253)
1 . 1 2 - yv2 3 . w3

Xsmamy =X +1, Xigmany = X7 Xigmany = X+ (2-25b)

Lemma 2.22 (relations between {0y }o=012,3 and {L, X, Y, Z}). The following identities hold:

& ==L+ X —v',, (2-26a)
_ X2 X3

=c 2X1X—FY—FZ, (2-26b)

Hh=Y+C32XHX, »=Z+(CX>X. (2-26¢)

Proof. Equation (2-26a) is simply a restatement of (2-23), and (2-26¢) follows from (2-20) and g(94, X) =
c72X4 for A =2, 3 (see (2-7)). Finally, to obtain (2-26b), we write X = X“d, and use (2-26c¢) to obtain
3

1 X?
0= 71— () + XX = 7Y = S5 7.
This then implies (2-26b) since 3> _, (X%)2 = ¢? by g(X, X) = 1 (see (2-22)) and (2-7). O

33The notation is suggestive of the fact that these quantities are of size O(&) (and hence small).
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Lemma 2.23 (relation between {d,} and {L, X, Y, Z}). The following identities hold, where repeated
capital Latin indices are summed over A = 2, 3:

L=4+L"a, X =#u+uX 4, (2-27a)

Y =(1—-c (X))t — XX, Z=(1—-c@X))iI— XX (2-27b)
Proof. Equation (2-27a) is an immediate consequence of (2-21) (and (2-19)).

To derive the first equation in (2-27b), simply note that Yx> =1 — ¢ 2(X?)?> and Yx3 = —cX?X> by

(2-26¢), and that Yt = Yu = O since Y is ¢, ,-tangent. The second equation in (2-27b) follows from
similar reasoning. ]

Lemma 2.24 (relation®* between {d,}4—1.2.3, {#u» 72, #3}, and (X,Y, Z}). The following identities hold:

2 2 3
J, = %al = X — uc? (;)2 Y — uc? (;)zz, (2-282)
X2 X2\2 x2x3
az=32—F81:{1+<F> }Y+Wz, (2-28b)
X3 X2X3 X3 2
a3=a3_Fa‘=(XWY+{H(F) }Z. (2-28¢)

Proof. 1t suffices to derive the identities

pe? X2 X3
X XU
it is straightforward to see that the first identities in each of (2-28a)—(2-28c) follow from (2-29); the second

identities in (2-28a)—(2-28c) then follow from the first ones and Lemma 2.22. To prove (2-29), we invert
(2-27b) to obtain (with the help of the identity ZZ: (X )2 = ¢2, which follows from (2-22) and (2-7)):

2 x3\? x2x3 x2x3 c? X2\?
a2={<x1>2 B (F) }” xpl B <X1>2Y+{<X1>2 B (F) }Z

On the other hand, by (2-26¢), Yx! = —¢72X2X! and Zx' = —c72X>X". Hence,

Jux' = (2-29)

X? X3
aQXI:_F’ 83x1=——-
Plugging back into the second identity in (2-27a), we obtain

3

3
Jux' =pX' = uxax' =px'+ )
A=2 A=2

(XA)2 HCZ
XU T xU

where we again used Z?:l (X2 = 2. O

34We could also obtain #; = d; + (L' + (X2L2 + X3L3) /X1)07. Since this will not be explicitly needed, we will not prove it.
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2J. Projection tensorfields, é(frame), and projected Lie derivatives.

Definition 2.25 (projection tensorfields). We define the ¥, projection tensorfield® IT and the ¢, , projec-
tion tensorfield I relative to Cartesian coordinates as

HVM = SUM + BvBM = (SVM - SVOLM - 8UOXM’ (2—303)
WA =8r+X,L*F+L,(L*+X*)=86"—8"L"H+ L, X" (2-30b)

In (2-30a)—(2-30b), 8,/ is the standard Kronecker delta. The last equalities in (2-30a) and (2-30b) follow
from (2-23)—(2-24).

Definition 2.26 (projections of tensorfields). Given any type- ('r': ) spacetime tensorfield &, we define its
3, projection 1§ and its £; , projection JI§ as

Sl T fm 1V Vn g B jl
(OEfm = [ O I I ER 0, (2-31a)
W1t = T M1 " v D, e R
(ME' ull---unm —_ ﬁl P 17[,;2”:” \)]1 e Unn é’ﬁl,.,"}’nm« (2—31b)

We say that a spacetime tensorfield & is X,-tangent (respectively ¢, ,-tangent) if [1& = & (respectively
if 1§ = &). Alternatively, we say that & is a X, tensor (respectively ¢, , tensor).

Definition 2.27 (¢, , projection notation). If & is a spacetime tensor, then ¢ = JIE.
If & is a symmetric type—(g) spacetime tensor and V is a spacetime vectorfield, then ¢, = J(&y),
where &y is the spacetime one-form with Cartesian components &,, V¢, (v =0, 1, 2, 3).

Remark 2.28 (clarification of the symbols (d,, @, @, #3)). We caution that the coordinate partial deriva-
tive vectorfields (d;, @, @2, #3) from Definition 2.20 are not ¢, ,, projections of other vectorfields; i.e., for
(@:, @4, #2, #3), we are not using the “slash conventions” of Definition 2.27.

Throughout, Ly & denotes the Lie derivative of the tensorfield & with respect to the vectorfield V. We
often use the Lie bracket notation [V, W] = Ly W when V and W are vectorfields.

Definition 2.29 (3;- and ¢; ,-projected Lie derivatives). If  is a tensorfield and V is a vectorfield, we
define the X;-projected Lie derivative Ly & and the ¢; ,-projected Lie derivative £y as

LvE=NLyE, Ly&E=TLyE. (2-32)
Definition 2.30 (components of G relative to the nonrescaled frame). We define
G trame) = (G11. Grx. Gxx. Gy . Gy . G). (2-33)
where éaﬁ is defined in (2-11).

Our convention is that derivatives of é(frame) form a new array consisting of the differentiated compo-
nents. For example,

£:G (irame) = {L(G L), L(G L), ... £, G},

35 (2-30a), we have corrected a sign error that occurred in [52, Definition 2.8].
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where .
L(Gr) ={L(G};), L(G3,), ..., L(G3 )},
L1(Gy) = LB, L (G, - £ (G},
etc.

2K. First and second fundamental forms and covariant differential operators.

Definition 2.31 (first fundamental forms). Let IT and 1 be as in Definition 2.27. We define the first
fundamental form 8 of ¥, and the first fundamental form ¢ of ¢, , as

g=1IHg, g=TIg. (2-34)
We define the inverse first fundamental forms by raising the indices with g~
@™ =@ e ) gap. @M =@ (e s (2-35)

where 8 is the Riemannian metric on X, induced by g, while ¢ is the Riemannian metric on ¢, ,, induced
by g. Simple calculations imply that (g~')** g, = IT, and (g~ g =T

2

Lemma 2.32 (identities for induced metrics). In the (¢, u, x*, x>)-coordinate system, we have

2.2

wle x4 > XAXB
g:wd”@du—}lz (X1)2 (dxA®du+du®dxA)+g, g: Z C_2(8AB+ (X1)2 )dxA®d)CB.
A=2 A,B=2
Moreover,

3
g = Z (848 — X" XP)Js @ ¥ 5.
A,B=2
Proof. The identities for g and g follow easily from Lemma 2.24 and the fact that g;; = c_zf),-j in Cartesian
coordinates (see (2-7)). The identity for g‘l follows from inverting the matrix_(g Ap)A.B=2,3 and using
the identity Z?:l (X% = ¢2, which follows from the first identity in (2-22) and (2-7). [l

Definition 2.33 (differential operators associated to the metrics).
* 2 denotes the Levi-Civita connection of the acoustical metric g.
« Y denotes the Levi-Civita connection of g.

o If f is a scalar function on ¢, ,, then df =V f = 12 f, where Z f is the gradient one-form associated
to f.
o If & is an ¢, ,-tangent one-form, then djv¢§ is the scalar function djvé, = gfl -VE.

o Similarly, if V is an ¢, ,-tangent vectorfield, then dWV = g_l - YV,, where V, is the one-form g-dual
to V.

o If & is a symmetric type- (g) £, ,-tangent tensorfield, then djvé is the £, ,-tangent one-form djvé = g‘l VE,
where the two contraction indices in Y ¢, correspond to the operator ¥ and the first index of &,

e A= g_] - ¥? denotes the covariant Laplacian corresponding to ¢.
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2L. Ricci coefficients.
Definition 2.34 (Ricci coefficients).
(1) Define the second fundamental form k of ¥, and the null second fundamental form x of £, , as
k=3Lpg. X=3fig (2-36)
(2) Define  to be the ¢, ,-tangent one-form whose components are given by
C@a) =g(Zy,L, X) = 'g(2,L, X), A=2,3. (2-37)
(3) Given any symmetric type-(g) ¢, 4-tangent tensorfield &, define its trace by
try &= (¢~ P 4.

Lemma 2.35 (useful identities for the Ricci coefficients). The following identities hold:®

X = 2as@LY ® x)) + 3G o LY + 140 @ G, — LG, @47, (2-38a)
try X = garg AL @ (@)} + 171 Go LY, (2-38b)
F=lu ' Go XU+ LGo LY — 13 @d¥— i &G — L3y @d¥ - LgT &Gy, (2380)
(=—tu'G o XU+ LGy o LU —1G x o d¥ — LGyx o dV. (2-38d)

Proof. This is the same as [52, Lemmas 2.13, 2.15] except for small modifications incorporating the third
dimension. ]

2M. Pointwise norms. We always measure the magnitude of ¢, , tensors®’ using g

Definition 2.36 (pointwise norms). For any type- ( ) £, tensor ‘Em v, we define

6= Ry, R, @ e e b, 239

2N. Transport equations for the eikonal function quantities. The next lemma provides the transport
equations that, in conjunction with (2-38b), we use to estimate the eikonal function quantities p, Lésma“),

and try X below top order.

Lemma 2.37 ([52, Lemma 2.12] the transport equations satisfied by p and Lésmall)). The following

transport equations hold:

%é LOX\_I}—lMéLLOL\_I}—MéLXoL\_I}, (2—40)
LL =1G1 o (LW)X — G o (L) dx' +1G 10 (@) dx'. (2-41)

- 0 o o
36Here, G @4V = 2?21 @; ®d¥,, and similarly for the other terms involving ®.
37Note that in contrast, for ¥; tensors, we measure their magnitude using the Euclidean metric or an equivalent norm; see, for
example, Definition 11.1.
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20. Calculations connected to the failure of the null condition. Many important estimates are tied to
the coefficients G L. In the next two lemmas, we derive expressions for G 11 and %é LL < XW. This
presence of the latter term on the right-hand side (2-40) is tied to the failure of Klainerman’s null condition
[32] and thus one expects that the product must be nonzero for shocks to form; this is explained in more
detail in the survey article [30] in a slightly different context.

Lemma 2.38 (formula for %é LL < X \f!). Let F be the smooth function of (p, s) from (2-2), and let F.
denote its partial derivative with respect to s at fixed p. For solutions to (1-1)—(1-3), we have
1G o XW =1 e e+ DIXRe — XR)) — tue 2X LR (1) + LR())

—ue (XL + XL — el e XOS due T e T e + DFG XS, (2-42)
Proof. This is the same as [36, Lemmas 2.45, 2.46], except for minor modifications incorporating the
third dimension and the entropy (via the c.;-dependent and F.-dependent products). ]

3. Volume forms and energies

In this section, we first define geometric integration forms and corresponding integrals. We then define
the energies and null fluxes which we will use in the remainder of the paper to derive a priori L-type
estimates.

3A. Geometric forms and related integrals. We define our geometric integrals in terms of area and
volume forms that remain nondegenerate relative to the geometric coordinates throughout the evolution
(i.e., all the way up to the shock).

Definition 3.1 (geometric forms and related integrals). Define the area form dA4 on ¢;,, the area

form dw on XY, the area form d@ on F, and the volume form deo on M, , as follows (relative to the

(¢, u, x2, x3)-coordinates):

dx*dx?
clX'’

dw =dw@ (', u, x*, x) =d (' u, x*, ¥} dt',  do =do (' ,u',x* x3) =dA\(t' o', x%, x¥)du' dt’.

dhg =dNg(t,u, x*, x°) = do =dw (t,u,x*, x) =dAg(t,u', x*, x>) du',

It is understood that unless we explicitly indicate otherwise, all integrals are defined with respect to

the forms of Definition 3.1. Moreover, in our notation, we often suppress the variables with respect to

2

which we integrate; i.e., we write fi, fdhg= f(x2 e f @ u, x2, x3) dAg(t, u, x%, x3), etc.

The following lemma clarifies the geometric and analytic significance of the forms from Definition 3.1.
Lemma 3.2 (identities concerning the forms).
(1) dAy is the volume measure induced by g on ¢; .
(2) ndw is the volume measure induced by g on X'.
(3) Let dx be the standard Euclidean volume measure on ¥}, i.e., dx = dx' dx?dx3 relative to the

Cartesian spatial coordinates. Then

dx = uc’ dw. (3-1
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Proof. A computation based on Lemma 2.32 and the identity 22:1 (X%)? = ¢? (which follows from
(2-22) and (2-7)) yields that det ¢ = 1/(c*(X1)?). Since dAy = +/det ¢ dx* dx>, we thus obtain (1).
Next, we again use Lemma 2.32 and the identity ZZZI(X “)2 = ¢? to compute that relative to the
(u, x2, x3)-coordinates, we have det 8= 12 / (c2(X1H?). Taking the square root, we see that the volume mea-
sure induced by gon >/ is given in the (u, x2, x3)-coordinates by w/(c|X'|) du dx? dx3, which gives (2).
Finally, we obtain (3) from (2) via (2-7), which implies that relative to the Cartesian spatial coordinates,
the canonical volume form induced by g on % is c3dx'dx? dx’. U

3B. The definitions of the energies and null fluxes.
3B1. Forms and conventions.

Definition 3.3 (volume forms for L? norms). For p € {1, 2}, we define L? norms with respect to the volume
forms introduced in Definition 3.1. That is, for scalar functions or ¢; ,-tangent tensorfields &, we define

1/p 1/p
IENLr e = (/K |5|pd7\g> o NEllLrEy = (fp IEI”dﬁ) ,
tu l/p i l/p
&N Lr(sey = (/ Hi dg) o NElLrs) = (f HE dg) ’
2:‘ Z[
1/p
NEN e, ) = (/ Iélpdw) )
M[,M

Definition 3.4 (conventions with variable arrays and differentiated quantities).

(1) Given the fluid variable array U in Definition 2.3, define

[W|=|¥|= Hllaxsl‘l’ll-
=1,...,
We also set

2] = max [£29],
2

a=1,2,3
and similarly for the other X,-tangent tensorfields such as S and C that correspond to the transport
variables. For p =2 or p = 0o, define also

.....

and similarly for L?(X}'), LP(%;), L?(F}), and L?(M,,). Similarly, we set
2 = 2 ,
18211 Lr e, ) nax, 12%N e e, )
and we analogously define L? norms of other ¥;-tangent tensorfields that correspond to the transport

variables, such as S and C.

(2) When estimating multiple solution variables simultaneously, we use the following convention (for
p=2o0r p=o00):
1082, )l =max{l|$21Lre, s 1SNLre,.n}s

and similarly for L? (X)), LP(%;), LP(F}), and L? (M, ).
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(3) Let & ={L, Y, Z} be the set of commutation vectorfields and
PN = (PPy...Py|P; e P forl<i<N).
For any smooth scalar function ¢, define

N .
|PP¢l=  max [Pi---Pyno|.
Piyee, PNEPWN)

For p =2 or p = 0o, the L? norms are defined similarly, with

N . N
1P bllre,.) =P blliLre,.), ete.

Moreover, we let PV §2 denote the X;-tangent vectorfield with Cartesian spatial components PV 27, and
we define

IPVQ2|= max  max |P;---Py2Y,
Py-Pye2rMN) a=1,2,3

N . N
1P 2N e, =P 2re,.), et

and similarly for other X;-tangent tensorfields that correspond to the transport variables, such as S and C.

(4) Similarly, we let # = {Y, Z} be the set of ¢; ,-tangent commutation vectorfields and define

PN = (PP Pn | Pi€ # for 1 <i <NJ,
1PN = max 0 [P1---Pnol|, etc.

The importance of distinguishing the subset of ¢, ,-tangent commutation vectorfields from the full set &
will be made clear in the Appendix.’®

(5) We use the following conventions for sums:
N
PIRlp = Y PNl PNl = PONIg),
N'=N,
N>

[Pl = Y 1Pl [Pl = PNy,

N'=N;

(6) We will combine the above conventions. For instance,

PY(@2.91=  max max{[Py---Py2, [P PySI),
1 NE{/

[PYW|= max  max |Py--- Pyl
1=1,...,5P .. Pyepr®™

3B2. Definitions of the energies. We are now ready to introduce the main energies we use to control the
solution.

38As in the two-dimensional case, the most difficult error terms in the wave equation energy estimates are commutator terms
involving the pure ¢; ;-tangent derivatives of the null mean curvature of the ¢; ;.
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Wave energies:

En(t,u) = sup (IXPNWI2, 50 + IVEPY W7, 50), (3-22)
t'€[0,1] ! d

Fn(,uw) = sup (ILPNWI3s 0 ) + IVRAPY W72 5 ), (3-2b)
u'€[0,u] u u

I}QN (l, u) = ”dPNlIJ ”iz(/\/lt_uﬂ{ufl/“})’ (3'2C)

Qu (1, u) = By (1, u) +Fy (2, u), (3-2d)

Wi (2, u) = En (0, u) +F (1, 1) + K (1, ). (3-2¢)

Specific vorticity energies:

Nt = sip IVAPY 2172 g, + S IPY 2Lz (3-3a)
Cn(t,u) = sup [|VEPYClI s zuy+ sup IPVCIT - (3-3b)
t'e€[0,t] r u'€[0,u] u

Entropy gradient energies:

Sn(t,w) = sup [VEPYSITogu)+ sup [IPYSITo ), (3-4a)
'€[0,7] ! u'€l0,u] "

Dy(t,u) = sup [|V/EPY D720y + sup IPVDITs 50 - (3-4b)
t'e€[0,1] ! u'e€[0,u] u

Definition 3.5 (important conventions for energies).

(1) We define the following convention for sums (cf. Definition 3.4(3)):

N N
En(tou)= Y En(tw), Euwou)= Y Eni(t,u),

N'=0 N'=1
and similarly for other energies.

(2) Abusing notation slightly, if we write an energy as a function of only ¢ (instead of a function of (¢, u)),
then it is understood that we take supremum in «, e.g.,

En(t) = sup Ey (¢, u).

uelR
4. Assumptions on the data and statement of the main theorems
4A. Assumptions on the data of the fluid variables. We now introduce the assumptions on the data for

our main theorem. We have five parameters (see Theorem 1.1), denoted by &, S*, S, & and é:

« & measures the size of the initial support in x .

. b, gives a lower bound on the quantity that controls the blowup, and in particular determines the time
interval for which we need to control our solution before a singularity forms.
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e 5, &and ¢ are parameters that control the sizes of various norms of the solution. The parameter § mea-
sures the L size of the transversal derivatives of R (4, and it can be large, while & limits the size of the am-
plitude of the fluid variables, is small depending on the equation of state and the background density o > 0,
and is used to control basic features of the Lorentzian geometry. The parameter € is small depending on the
equation of state and all the other parameters. In particular, € controls the size of solution in “directions that
break the simple plane symmetry,” and it provides the most crucial smallness that we exploit in the analysis.

o We assume that /2 < &.

Here are the assumptions on the initial data.>

In what follows, Ny, and M, denote large positive integers that are constrained in particular by
Niop = 2M .+ 10. In our proof of Proposition 12.1, we will show that our estimates close with M, chosen
to be a universal positive integer. The restriction Nyop > 2M, + 10 is further explained in Remark 6.1.

See also the discussion in Section 2A.

Compact support assumptions:

If |x!| > &, then (p, v, 5) = (0, 0, 0). (4-1)

By (2-13), when t = 0, the data are supported on the set where u € [0, 26]. This explains why in some of
the data assumptions stated below, we only consider regions in which u € [0, 26 ].

Lower bound for the quantity that controls the blowup-time:*°

by = sup 3[c™ (¢ ep + DXR(1))]4 > 0. (4-2)
o

Remark 4.1 (nondegeneracy assumption on the factor c (! ¢.p+1)). Recall the factor (™! c.o+1)
in (4-2) can be viewed as a function of (p, s). For the solutions under study, we are assuming that
¢! (cflc;p + 1) is nonvanishing when evaluated at the trivial background solution (p, s) = (0, 0) (recall
that this background corresponds to a state with constant density o = ¢ > 0). One can check that for any
smooth equation of state except that of a Chaplygin gas, there are always open sets of o > 0 such that the
nonvanishing condition holds; see the end of [36, Section 2.16] for further discussion. We also point out
that for the Chaplygin gas, it is not expected that shocks will form.

Assumptions on the amplitude and transversal derivatives of the wave variables:

IR I Lo(zy) < &, (4-3a)
IXM3IR 4y ez < 8, (4-3b)

IX= Ry, v3 08 )iz < &, (4-3¢)
ILXX XV | 1oo(s,) < €. (4-3d)

30f course, we are only allowed to prescribe (o, v, 5) without explicitly specifying their derivatives transversal to X.
Nevertheless, using (1-1)—(1-3), we can compute the traces of all derivatives on X(. The derivative assumptions that we specify
here are to be understood in this sense. Notice that all the assumptions are satisfied by the data of exactly simple plane-symmetric
solutions with € = 0. Thus, they are also satisfied by small perturbations of them.

40Here, Z4+ = max{z, 0}.
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Smallness assumptions for good derivatives of the wave variables:

1, Niop— M, —2 1,Nop—M,—4] v 12lv v
||t Niep W | ooy, [P Now IXW sy, IPHAXX W o5y,

1 op — M 1, Niop+1 1, Ny, v 2
sup PN Mg o0 PNt g PNl XU s < € (4-4)
uel0,26]

Smallness assumptions for the specific vorticity and entropy gradient:

[P=Ner M2 8)llLozgy, sup 1PN ™M, ) 1240, IPNP(2, )25, < &7 (4-5)
uel0,26]

Smallness assumptions for the modified fluid variables:

PN =3, DY ez, sup PN THC D)2y, PP C D125y <EV2 (4-6)
uel0,26]
4B. Statement of the main theorem. We are now ready to give a precise statement of Theorem 1.1 (see
Theorems 4.2 and 4.3 below), as well as the corollaries in interesting subregimes of solutions discussed
in Remark 1.5 (see Corollaries 4.4 and 4.5).

We first discuss Theorem 1.1. It will be convenient to think of Theorem 1.1 as two theorems. The first,
which is the much harder theorem, is a regularity statement, stating — with precise estimates — that in
the region under study, the only possible singularity is that of a shock, i.e., one that is associated with the
vanishing of p. This is the content of Theorem 4.2. Once Theorem 4.2 has been proved, the proof that a
shock indeed occurs is much easier. This is the content of Theorem 4.3.

Theorem 4.2 (regularity unless shock occurs). Let G, S, 6* > 0. There exists a large integer M, that is
absolute in the sense that it is independent of the equation of state, 0, G, 8, and 8;1 such that the following
hold. Assume that:

o The integer Nyop satisfies Niop > 2M, + 10 (see Remark 6.1 regarding the size of Nigp).
o & > 0 is sufficiently small in a manner that depends only on the equation of state and Q.

o &> 0 satisfies*! €'/ < & and is sufficiently small in a manner that depends only on the equation of
state, Niop, 0, 0, S, and 5;1.

e The initial data satisfy the support-size and norm-size assumptions** (4-1)—(4-6).

2 03, 5) to the compressible Euler equations (1-1)—(1-3) exhibits

Then the corresponding solution (o, v', v
the following properties.

Suppose T € (0, 25;1], and assume that there is a smooth solution such that the following two conditions
hold:

2 2

o The change of variables map (t, u, x ,x3) — (t, x!, x2, x3) from geometric to Cartesian coordinates is

a diffeomorphism from [0, T) x R x T? onto [0, T) x X.
e u>0in[0,T) x X.

4The assumption &l/2 < & allows us to simplify the presentation of various estimates, for example, by allowing us to write
O(&) instead of O(&'/2) + O(&).
4ZNote that our plane-symmetric background solutions satisfy these assumptions with é = 0.
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Then the following estimates hold for every t € [0, T), where the implicit constants in <, depend only on
the equation of state and o, while the implicit constants in S depend only on the equation of state, Niqp, 0
&, 8, and S;l (in particular, all implicit constants are independent of t and T).

(1) The following energy estimates hold (where the energies are defined in (3-2a)—(3-4b) and . (t) is as

in Definition 2.16):

Wy (1) < e2max{l, i, 2N 2N 8 0y for 1 < N < Nigp (4-Ta)

2M,+2Niop—2N+2.8

V(). Sy (1) S & max{l, p, (1)} for0 <N < Nip, (4-7b)
Ch (1), Dy () S Emax{l, w, N2V 0801 for0 < N < Np. (4-7c)
(2) The following L° estimates hold:

[P =M oy, PN MW S8, (4-82)
IR o) Se b 1Ry, 0207, ) llLe(s) S &, (4-8b)
IXR ) llzoes) <28, [1X(Ry, 02 v )z, S &, (4-8¢)

PN M2 R 8) | ooy, 1P Ner™M730(C D) || oo s
PN X (2. 8) 1oz SEVZ (4-8d)

In addition, the solution can be smoothly extended to [0, T x R x T2 as a function of the geometric
coordinates (t,u, x*, x3).

Finally, if inf;ci0,1) W () > 0O, then the solution can be smoothly extended to a Cartesian slab
[0, T +€] x X for some € > 0 such that the map (¢, u, x2, x3) — (t, xNx? xdisa diffeomorphism from
[0,T+e]lxRxT2ont0[0, T +€]x . In particular, on the extended region, the solution is a smooth
function of the geometric coordinates and the Cartesian coordinates.

Theorem 4.3 (complete description of the shock formation at the first singular time). Under the assump-
tions of Theorem 4.2 — perhaps taking & and & smaller in a manner that depends on the same quantities
stated in the theorem — there exists T(sing) € [0, 25*_]] satisfying the estimate™®

Tising = {1+ 04(8) +0(&)}5;" (4-9)
such that the following hold:
(1) The solution variables are smooth functions of the Cartesian coordinates (t, x Ux2 x3)in|o0, Tising)) X 2.

(2) The solution variables extend as smooth functions of the geometric coordinates (t,u, x>, x>) to
[0, Tising)] X R x T2,

(3) The inverse foliation density tends to zero at Tsing), i.e., lim inflﬂ(_ ) w, (1) =0.
sing
4) 0 Ry blowsup ast 1 T

sing)» I-€-» 1Im SUP475,,, SUPE, |01 R ()| = 00.

43See Section 2A regarding our use of the notation O, (- ), O(-), etc.
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(5) Moreover, let**

Ftowup = { (u, X%, x¥) e Rx T lim sup 101 R |7, i, ¥, ¥) = 00},

(71,52, 53> (T G-

Fvanish = {(u, 2, x%) € R x T2 1 (W(T(singy, 4, x%, x°) = 0},

u,x2,x3)

and
Fregular = {(u, x2, x3) € R x T2 : all solution variables extend to be C? functions of
the geometric and Cartesian coordinates in a neighborhood
of the point with geometric coordinates (T sing), U, x2, x3),
intersected with the half-space{t < T(Sing)}}.

Then Hlowup and Fyanish are nonempty, and
2
A blowup = Fyanish = R x T \csﬂregular-

The proofs of both Theorems 4.2 and 4.3 are located in Section 14B.
The next two corollaries concern some refined conclusions one can make with additional assumptions
on the initial data.

Corollary 4.4 (nonvanishing of the vorticity and entropy at the blowup-points). Assume the hypotheses
and conclusions of Theorem 4.2, but perhaps taking & and € smaller in a manner that depends on the
same quantities stated in the theorem. Assume in addition that,® for all (x*, x3) € T2,

He M e e + DXRE) It =0, u, x%, x%) < 1871 when |u— &+38," > 3&5; ", (4-10)
and

02

E<Qt=0,ux*x) <&, 1&<IS¢=0,ux*x) <& when|u—38 <&/2 (411

=

Then $2 and S are nonvanishing near the singular set; i.e., for any (u, x%,x3) € Folowup (as in
Theorem 4.3), we have $2 (T(sing), U, x2, x3) # 0 and S(Tsing), u, x2, x3) #0.

The proof of Corollary 4.4 is located in Section 14C.

Corollary 4.5 (the spatial Holder regularity of the solution relative to the Cartesian coordinates). Let
[3 > 0 be a constant, and assume that the following hold:

(1) For all u such that |u — &| > &/4 and all (x?, x>) € T?, we have
e e e+ DX R+ =0, u, x%, x%) < 13,
(2) For all*® u € [6/2,36/2] and all (x*, x*) € T?,
IXX{(c oo+ DXR)IE =0, u, x%, x%) < =38, <0. (4-12)

#For definiteness, in the definition of the subset tegular» We have made statements only about the boundedness of the
solution’s C! norm. However, our proof shows that on #egylar, the solution inherits the full regularity enjoyed by the initial data.

4SRecall the initial condition (2-13) for u, which shows that u I2o=06— xl.

4This is a nondegeneracy condition in the sense that it guarantees that for every 2, x3 ) € T2, the quantity
(cflc;p + 1)(5( R(4)) 55> when viewed as a one-variable function of u, has a nondegenerate maximum. (Note also that

(cfl cpt 1)(;( R(4)) I'5, is related to the quantity in (4-2), whose reciprocal controls the blowup-time.)
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Also assume the hypotheses and conclusions of Theorems 4.2 and 4.3, but perhaps taking & and €
smaller in a manner that depends on [3 and the same quantities stated in Theorem 4.2. Then the spatial
C'3 norms (i.e., the standard C'3 Hélder norms with respect to the Cartesian spatial coordinates) of all
of the fluid variables and higher-order variables p, v, 2', S', C' and D are uniformly bounded up to the
first singular time.

The proof of Corollary 4.5 is located in Section 14D.

5. Reformulation of the equations and the remarkable null structure

We recall in this section the main result in [50], which is of crucial importance for our analysis.

Theorem 5.1 (the geometric wave-transport-divergence-curl formulation of the compressible Euler
equations). Consider a smooth solution to the compressible Euler equations (1-1)—(1-3) under an equation
of state p = p(o, s) and constant o0 > 0 such that the normalization condition (2-1) holds. Then the
scalar-valued functions v, R, i s, S, div$2, C, D, and (curl S)}, i =1, 2, 3, (see Definitions 2.3
and 2.7) obey the following system of equations (where the Cartesian component functions v' are treated
as scalar-valued functions under covariant differentiation on the left-hand side of (5-1a)):

Covariant wave equations:

g0 = —c”exp(2p)C + Q) + £, (5-1a)
O,R) = —c*exp(2p)C' + {F;scz exp(2p) — ¢ exp(p)% }D + Q@) + L@, (5-1b)
Ogs = c* exp(2p)D + £y). (5-1c)
Transport equations:

B = 2’(9), (5-2a)
Bs =0, (5-2b)
BS' =g, (5-2¢)

Transport-divergence-curl system for the specific vorticity:
div 2 = S(div ) (5—33)
BC' =M, + Qe + Lie)- (5-3b)

Transport-divergence-curl system for the entropy gradient:
BD =Mp) + Qp), (5-4a)
(curl )i =0. (5-4b)

Above, the main terms in the transport equations for the modified fluid variables take the form

Mic) = —28jk€iab exp(—P) (9av!) 2" +€qji exp(—p) (3,0") 0 2°

+exp<—3p>c—2%{(BS“)aav"—wv")aasa}+exp<—3p)c—2%{(Bv“)aasi—@av“)BS"}, (5-5a)
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M p) = 2exp(—2p){(8,v") 3 S” — (0,073, S }4-exp(—p)Sp (curl £2)* SP. (5-5b)
The terms in), Q). Q’@, and Q py are the null forms relative to g defined by
B B (CRDRACHL T (5-6a)
Q) = Q) F20:0(8™ ) 0apdpp £ c{ (3,0 (3p0") — (B,v") 30", (5-6b)
Qi) = exp(—3p)c > st S0 — (B0 9p1")
—2P s

20,0 SP 00" — (899,00) 00"}
_2ps

+exp(—3p)c

+2exp(—3p)c > =2{(S*9,p) BY' — (Bp)S“9,v')

+2exp(=3p)c” CpT{(Sa 3.p)Bv' — (Bp)S“9,v'}
+exp<—3p)c—2%{<8p>saaav — (§3,p) Bv'}

+exp(=3p)e 2250 §i By a,0 — (8,0%) Bp)
o

_2D:s

+2exp(—3p)c 2 2 8'{(3,v")Bp — (Bv*)d,p}

+ 2exp<—3p>c*3c;pgsf{@av“)Bp — (Bv")dap}, (5-6¢)

Q(p) = 2exp(—2p){ (S v")dpp — (3,v*) S0P} (5-6d)
In addition, the terms 2’@, Lty L) 2’@), Sés), Ldiv @), and 2’@, which are at most linear in the
derivatives of the unknowns, are defined as

£l = 2exp(p)eiap(Bv) 2" — %eiabmsb Lexp(—p) 222

$99,v'
D:s:p

—2exp(—p)c c;pg’(Bp)S%Lexp(—p) (Bp)S', (5-7a)

S = Ly £ Ll F %cexp(—p)%saaap +2c%,,§40,p

Tcexp(—p) 2255, pSeSt + F.i.oc?8,,5°SP, (5-7b)
0
L) = c28%8,p — cc.p S Bup — cC.s8ap S S?, (5-7¢)
(o) = Q%00 — eXP(—2p)c‘2%eiab(Bv“)S” : (5-7d)
Llg) = =S80V’ + €iap exp(p)2°5”, (5-7e)
S(dlv.(?) = _Qaaapa (5'7f)
Lle) =2exp(=3p)c ¢, ST(BU N8 ap S SP — 2exp(—3p)c_3c-s%8 »S4(BVD) S

2P s (Bu)SPST. (5-7g)

+exp( 3p)c 22 g S (Bu')8a 5 S — exp(—3p)e

Proof. The equations are copied from [50, Theorem 1], except we have replaced the wave equations for
p, v! from [50, Theorem 1] with equivalent wave equations for R4, with the help of the identity

O Ry = Oov' £ {c Oy p+c.p(g NP 8pdpp +2¢%.s59up + Foyis?8ap S*S? + F. Oy 5},
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which follows from (2-2), the chain rule, the expression (2-8) for g, and the transport equation Bs =0,

ie., (1-3). ]

6. The bootstrap assumptions and statement of the main a priori estimates

We prove our theorem with a bootstrap argument. In this section, we state the precise bootstrap assumptions,
as well as a theorem that features our main a priori estimates. The proof of the theorem occupies
Sections 7-14A.

6A. Bootstrap assumptions. We now introduce our bootstrap assumptions. In the context of Theorem 6.3
below, we assume that the bootstrap assumptions in the next two subsubsections hold for ¢ € [0, T(Boot) ),
where T(goor) € [0, 25; Nisa “bootstrap time.”

6A1. Soft bootstrap assumptions.

(1) We assume that the change-of-variables map (¢, u, x%,x3) = (¢, x", x2, x3) from geometric to
Cartesian coordinates is a C! diffeomorphism from [0, T(oor)) X R x T2 onto [0, T(goor) X Z.

(2) We assume that i > 0 on [0, T(goor) X R x T2.

The first of these “soft bootstrap assumptions” allows us, in particular, to switch back and forth between
viewing tensorfields as a function of the geometric coordinates (which is the dominant view we take
throughout the analysis) and the Cartesian coordinates. The second soft bootstrap assumption guarantees
that there are no shocks present in the bootstrap region (though it allows for the possibility that a shock
will form precisely at time T(goor) ).

6A2. Quantitative bootstrap assumptions. Let M, € N be the absolute constant appearing in the statements
of Theorem 4.2 above and Proposition 12.1 below. Moreover, as we stated already in Section 4A, Ny,
denotes any fixed positive integer satisfying Niop > 2M,, + 10.

Remark 6.1 (rationale behind our choice Ny, > 2M,+10). Later on, our assumption Ny, > 2M,+10 and
the bootstrap assumptions will allow us to control < Ny, derivatives of nonlinear products by bounding
all terms in L except perhaps the one factor hit by the most derivatives. Roughly,*’ the reason is that
our derivative count will be such that any factor that is hit by < Ny, — M, — 4 or fewer derivatives is
bounded in L, We will often avoid explicitly pointing out this aspect of our derivative count.

L? bootstrap assumptions for the wave variables: For Nip =My +1<N < Ntop,48 we assume the fol-
lowing bounds, where the energies Wy are defined in Section 3B2 and p,(¢) is defined in Definition 2.16:

Wy (1) < & 22V gy (6-1)

Forl1 <N < Niop — M,
Wy (1) < €. (6-2)
4T reality, the different solution variables that we have to track, such as W, ol s Li, u, etc., exhibit slightly different amounts

of L regularity.

48Equivalently, for0 < K < My — 1, we have WN‘OP,K(I) < épIZM*+2K+1'8(t).
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L bootstrap assumptions for the wave variables:

IR llees) < &2, I1XRepllLecz,) < 39, (6-3)

R 2 3 )?R 2 3 <ol/2 6—4
(R=y, v, 07, $)lresy, 1X(R-), v, 07, 8) =) < €77, (6-4)

| PN =Me=21g || ooy < €12 PN Ml X | o5 ) < €172 (6-5)

L bootstrap assumptions for the specific vorticity:

IP=Ner =2 oy + PN MR 2 oy < & (6-6)

L°° bootstrap assumptions for the entropy gradient:

[P=Ner =28 oy + PN MK S o, < & ©-7)

L bootstrap assumptions for the modified fluid variables:

|P=Noo=M=3(C D)|| poo(s,) < €. (6-8)

Remark 6.2 (the main large quantity in the problem). From the discussion of the parameters at the
beginning of Section 4A and (6-3)—(6-8) we see that the main large quantity in the problem is X R all
other terms exhibit smallness that is controlled by & and €. This, of course, is tied to the kind of initial
data we treat here.

6B. Statement of the main a priori estimates. We now state the theorem that yields our main a priori
estimates. Its proof will be the content of Sections 7-14A.

Theorem 6.3 (the main a priori estimates). Let T(goor) € [0, 28; 1. Suppose that:

(1) The assumptions on the initial data stated in Section 4A hold. (Note that these assumptions involve
Nt0p7 M*v (")—’ 6*7 69 &’ and é)

(2) The bootstrap assumptions (6-1)—(6-8) all hold for all t € [0, Toor)) (Where we recall that in the
bootstrap assumptions, Ny is any integer satisfying Niop > 2M, + 10, where M, € N is the absolute

constant appearing in the statements of Theorem 4.2 and Proposition 12.1).

(3) In (6-3), the parameter & is sufficiently small in a manner that depends only on the equation of state
and .

(4) The parameter € > 0 in (6-1)—(6-8) satisfies eV2 < &andis sufficiently small in a manner that depends
only on the equation of state, Np, 0, 0, 8, and 8;1.

(5) The soft bootstrap assumptions stated in Section 6A1 hold (including p > 0 in [0, Tgooy) X R X T2).

Then there exists a constant C, > 0 depending only on the equation of state and o, and a constant
C > 0 depending on the equation of state, Nip, 0, G, 8, and 5; U such that the following holds for all
1 € [0, Tgoor)):
(1) (6-1) and (6-2) hold with & replaced by C &>.
(2) The two inequalities in (6-3) hold with &'/? replaced by Cy& and 3% replaced by 26 respectively.



THE STABILITY OF SIMPLE PLANE-SYMMETRIC SHOCK FORMATION 871

(3) The inequalities in (6-4) and (6-5) hold with &'/* replaced by Cé.
(4) The inequalities (6-6)—(6-8) all hold with & replaced by C &3/,

Sections 7-13 will be devoted to the proof of Theorem 6.3. See Section 14A for the conclusion of the
proof.
From now on, we will use the conventions for constants stated in Section 2A and Theorem 6.3.

7. A localization lemma via finite speed of propagation
We work under the assumptions of Theorem 6.3.
Lemma 7.1 (a localization lemma). Let Uy =26 + 45;1. Then, forallt € [0, TBoor)),
(p,v,5)=1(0,0,0), wheneveru ¢ (0, Up).

Proof. Recall that we have normalized (see (2-1)) ¢(0, 0) = 1, and (by (4-1)) the data are compactly
supported in the region where |x!'| < &. Hence, by a standard finite speed of propagation argument,
we see that (p, v, s) = (0, 0, 0) whenever |x'| > &+ ¢. More precisely, this can be proved by applying
standard energy methods to the first-order formulation of the compressible Euler equations provided by
[16, equation (1.201)], where the relevant energy identities can be obtained with the help of the “energy
current” vectorfields defined by [16, equations (1.204), (1.205)]. Since ¢ < T(Boot) < 28;1,

solution is trivial here

{(t.x) €10, Tgooy) x T 1t —x' = 6+45,"} S {(t, x) € [0, Tipooy) x T:x' < —&—1}.

In particular, this implies

(p,v,5)=1(0,0,0) unless —6 <7 —x! < é’r—|—45;1. (7-1)

Observe now that since u [;—oy= & — x1, in the set {(, x) € [0, TBooy) X = : |x!| > &+ ¢} (where
the solution is trivial), we have u = ¢+ & —x!. In particular, {u =0} = {r — x!'=—6}and {u =Uy} =
{t—x'=6+ 45;] }. The conclusion thus follows from (7-1). U

For the rest of the paper, Uy > 0 denotes the constant appearing in the statement of Lemma 7.1.

8. Estimates for the geometric quantities associated to the acoustical metric

We continue to work under the assumptions of Theorem 6.3.

In this section, we collect some estimates of the geometric quantities L, Lismall) (see Definition 2.21),
under the bootstrap assumptions on the fluid variables. These estimates are the same as those appearing
in [36; 52]. Our analysis will therefore be somewhat brief in some spots, and we will refer the reader to
[36; 52] for detalils.

We highlight the following point, which is crucial for the subsequent analysis: the bounds for u,
Lésman) and the wave variables W control all the other geometric quantities, including the transformation

coefficients between different sets of vectorfields, as well as the commutators of vectorfields.
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8A. Some preliminary geoanalytic identities. In this section, we provide some geoanalytic identities
that we will use throughout our analysis.

We start by recalling the definition of a null form with respect to the acoustical metric (“g-null form’
for short).

Definition 8.1 (g-null forms). Let ¢V and ¢® be scalar functions. We use the notation Q® (3¢"), 3¢
to denote any derivative-quadratic term of the form
QW (@¢M, 39?) = f(L', W) (g™ a9V, (8-1)

where f(-) is a smooth function.
We use the notation Qaﬁ(&b(]), d¢?) to denote any derivative-quadratic term of the form

Qup(39, 89 = (L', W) {3,050 — 959V 0,4), (8-2)
where f(-) is a smooth function.

Lemma 8.2 (crucial structural properties of null forms). Let Q3¢ 3¢p®) be a g-null form of type
(8-1) or (8-2). Then there exist smooth functions, all schematically denoted by f (and which are different
from the f in Definition 8.1), such that the following identity holds:

1@V, 3p@) = (L', w)XpV . Pp@ + (L', W) Xp@ - PV + uf(LT, w)yPpV - Pp@ . (8-3)

In particular, decomposing all differentiations in the null form with respect to the {L, X, Y, Z} frame
leads to the absence of all X¢V - X¢Pterms on the right-hand side of (8-3).

Proof. For null forms of type (8-2), (8-3) follows from Lemma 2.22 and the fact that the Cartesian
component functions X', X2, X3 are smooth functions of the L’ and W (see (2-23)). For null forms of
type (8-1), (8-3) follows from the basic identity g_1 =—LQ®L—-—(LIX+XQL)+ g‘l (see, e.g., [52,
(2.40b)]) and Lemma 2.32. U
Lemma 8.3 (expressions for the transversal derivatives of the transport variables in terms of tangential

derivatives). There exist smooth functions, all schematically denoted by “f”, such that the following
identities hold:

XQ = —uL2' +(2,8) - f(V, L', u, XU, PW), (8-4)
XS =—pLS +(2,8) -f(¥, L', u, XV, PW), (8-5)
XC' = —uLC +(£2,S,P2,PS) - (¥, L', u, XV, PW), (8-6)
XD = —uLD + (82,8, PR, PS)-f(V, L, u, XV, PW). (8-7)

Proof. Equations (8-4) and (8-5) follow from the transport equations (5-2a) and (5-2c¢), (2-23) (which
implies that uB = X+ pnL), and Lemma 2.22.

Equations (8-6) and (8-7) follow from a similar argument based the transport equations (5-3b) and
(5-4a), where we use Lemma 8.2 to decompose the null form source terms and (8-4)—(8-5) to re-express
all X derivatives of (£2, S). ]
Lemma 8.4 (identity for XL ). There exist smooth functions, all schematically denoted by f, such that

XL =f(V, LHYXW + uf(V, LHYPY + (¥, L')Pp. (8-8)
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Proof. This was proved as [52, (2.71)] (which holds in the present context with obvious modifications
such as replacing G L XU with G1p o XU, etc.), where we have used that the Cartesian component
functions X!, X2, X3 are smooth functions of the L? and W (see (2-23)). O

Lemma 8.5 (simple commutator identities). For each pair Py, Pr € {L, Y, Z}, there exist smooth functions,
all schematically denoted by “f”, such that the following identity holds:

[P1, Pol = (L', W, PL}, PW)Y + (L), ¥, PL}, PV)Z. (8-9)

Moreover, for each’P € {L, Y, Z}, there exist smooth functions, all schematically denoted by “f”, such
that the following identity holds:

[P, X]=f(u, L', ¥, Pu, XV, PV)Y +f(uL, ¥, Py, X, PW)Z. (8-10)

Proof. We first prove (8-10). Lemma 2.23 implies that [P, X]is ¢, ,-tangent, i.., that [P, X]t =[P, Xu =
0. Hence, (2-28b)—(2-28c) imply that this commutator can be written as a linear combination of Y, Z.
Since the Cartesian component functions X I X2 X3 are smooth functions of the L’ and W (see (2-23)),
the same holds for the component functions P°, P!, P% P3 (this is obvious for P = L, while see
Lemmas 2.23-2.24 for P =Y, Z). Also using that X' = uX', we conclude (8-10) by computing relative
to the Cartesian coordinates, using Lemma 2.22 to express Cartesian coordinate partial derivatives in
terms of derivatives with respect to Y, Z (the X- and L-derivative components of the commutator must
vanish since [P, X 1 is ¢; ,-tangent), and using (8-8) to substitute for XL factors.

The identity (8-9) can be proved through similar but simpler arguments that do not involve factors of p
or X differentiations. U

8B. The easy L estimates.

Proposition 8.6 (1> estimates for the acoustical geometry). The following estimates hold for all t €
[07 T(Boot)):

' . 21/2
Iz + Loy S 1 (Lo Se & 1Yl + 120,y S €177,

P Now =M= oy - [|PE N =ML oy S €12,

Proof. These can be proved using the transport equations (2-40) and (2-41) (commuted with PN), the initial
data size-assumptions (4-3a)—(4-4), and the bootstrap assumptions (6-3)—(6-5). See [52, Proposition 8.10]
for details of this argument. We note these estimates lose a slight amount of regularity compared to W
because the transport equations (2-40) and (2-41) depend on the derivatives of W. ]

Our analysis also relies on the following L™ estimates.

Proposition 8.7 (L*° estimates for other geometric quantities). The following estimates hold for all
t € [0, T(Boot)), Where c denotes the speed of sound:

1/2 2 1/2
2, lle = Ul zoocs,) Se &2,

o1/2
lellpse(s, S &V2

”Xésmall) ”LOO(ZI) 50 &

||’7)[1sNtop_M*_3]Xi /2’ ||7)[1yNtop_M*_2

o1
oz S €
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Proof. The estimates for X smany follow from (2-25a)—(2-25b), (2-26a), the bootstrap assumptions (6-3)—
(6-5), and Proposition 8.6.

The estimates for ¢ follow from the bootstrap assumptions (6-3)—(6-5) and the fact that ¢ is a smooth
function of p and s with ¢(0, 0) = 1 (see (2-1)). O

The estimates in Propositions 8.6 and 8.7 also imply the following bounds for the commutators.

Proposition 8.8 (pointwise bounds for vectorfield commutators). All the commutators [L, X 1, [L, Y],
(L, Z),[X,Y], (X, Z) and [Y, Z] are {; ,-tangent.
Moreover, if ¢ is a scalar function, then for 0 < N < Ny, iterated commutators can be bounded

pointwise as follows:

L. PNl S &P Mgl S PRI wy[ PRy,

Ni+N><N+1
N o= (8-11)
X PYIpl S IPUMgl Y (PRI L wy P Mg Y PN plt ),
Ni+N,<N+1 Ni+N<N
Ny, No<N Ni<N-1
In particular,
L, PM1gl S €2 PUNIgl if 0 <N < Nigp — M, —3, 512

X, PVg| < [P1Ng) if0< N < Nygp— M, — 4.

Proof. All the commutators can be read off from Lemma 2.23 (and using that coordinate vectorfields
commute). In particular, since the coefficient of §, in L and the coefficient of g, in X both are equal to 1,
all the stated commutators are ¢, ,-tangent.

We first prove (8-11) for |[L, PV ]¢|. By Lemma 2.23 and the fact L' + X' — v’ = 0 (by (2-26a)),

N
L, Pl <y Y PM@L W P, W) [P g (8-13)
k=2 Ni+-+Ne=N-+1 -
<Ny <N =)

By (6-3)—(6-5), Propositions 8.6, 8.7 (and N < Np), either |PYi (L', W)| < &'/2 for1 < j <k—1 (in
which case (%) < &12|plNlg)), or else there is exactly one factor |PNi (L!, ¥)| with N; > Niop— My —3
not bounded by < &'/2, in which case

®S Y PRV wplhNg),

Ni+N,<N+1
Ny, Np<N

Hence, (8-13) is bounded above by the right-hand side of the first inequality in (8-11).
To bound [f( , PN 1o, we note that according to Lemma 2.23, there is, in addition to (8-13), the terms®’

N
oY P wyl PN W [PV XL, W) [P, (8-14)
k=2 Ni+---+N=N
Ni1=N-1
1<Ny<N

491mportantly, one checks from Lemma 2.23 that there are no terms of the form |PNe-1 X p!
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N
S Pyl PN, Wy [PV [P, (8-15)
k=2 Ni+-+Ny=N+1

1<Ny<N

Hence, with the help of (8-8), we can substitute for the terms XL on the right-hand side of (8-14), and
thus the right-hand side of (8-14) can be bounded above by the right-hand side of (8-13) plus (8-15) and

N
o> PN wl P, W) PN X PN g (8-16)
k=2 Ni+-+Ng=N
Ni_1=N—1
1<N.<N
both of which, by arguments similar to the ones we used to prove (8-13), can be bounded above by the
right-hand side of the second inequality in (8-11).

To get from (8-11) to (8-12), we use the L bounds in (6-3)—(6-5) and Propositions 8.6 and 8.7, which
are applicable in the sense that they control a sufficient number of derivatives of all relevant quantities
in L™, ]

In the rest of the paper, we will often silently use the following simple lemma.

Lemma 8.9 (the norm of the ¢; ,-tangent commutator vectorfields and simple comparison estimates).
The ¢, ,-tangent commutator vectorfields {Y, Z} satisfy the following pointwise bounds on Mt v,

YISl 1ZIS 1 (8-17)
Moreover, for any {, ,-tangent tensorfield & the following pointwise bounds hold on Mt v,:

IVE| ~ |VyEl+ |V ZE|. (8-18)

Proof. To prove (8-17), we use Lemmas 2.23 and 2.32 and the fact that the Cartesian component functions
X!, X2, X3 are smooth functions of the L’ and ¥ (see (2-23)) to deduce that |V |> = gABYA YB=f(L', 0),
where f is a smooth function. Similar remarks hold for | Z|?. The desired estimates in (8-17) therefore
follow from the bootstrap assumptions (6-3)—(6-4) and Proposition 8.6.

To prove (8-18), we note that the g-Cauchy—Schwarz inequality and (8-17) imply that [V y&|+ |V z&| <
|V E|. We will show how to obtain the reverse inequality when &, is a scalar function; the case of an
arbitrary ¢, ,-tangent tensorfield can be handled using the same arguments, which will complete the
proof. To proceed, we note that for scalar functions & we have |YE|* = (¢ =) A8 (#4E)(FE). We now use
Lemmas 2.24 and 2.32 and the fact that X!, X2 X3 are smooth functions of L’ and W (as noted above) to
deduce that there exist smooth functions, all schematically denoted by f, such that (g_l)AB (@a&)(@BE) =
f(LT, W)(YE)2 + (LT, W)(YE)(ZE) +f(LF, W)(ZE)?. Also using the bootstrap assumptions (6-3)—(6-4),
Young’s inequality, and Proposition 8.6, we conclude that |V&|? < |YE]> + |ZE)?> = |VyE]> + |V &) as
desired. O

8C. L estimates involving higher transversal derivatives. Some aspects of our main results rely on
having L*° estimates for the higher transversal derivatives of various solution variables. We provide these
estimates in the next proposition. The proofs are similar to the proofs of related estimates in [52].
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Proposition 8.10 (L™ estimates involving higher transversal derivatives). The following estimates hold>°

forallt € [0, Tgoor)) and u € [0, Up], where in (8-22b), Pely, Z):

L estimates involving two or three transversal derivatives of the wave variables:

ILP=2X X W[, < CEV2,
IPMAX X oo,y < CEV2,
IXXR )l < IXX R llecsy) + CE2,
IXX (R, v, 0%, 9o,y < CE2,
ILXXX W%, < CEV2,
IXXXR )l < IXXXR&lle(sy + CEV2,
IXXX (R, v', v 9z, < CEV2

L estimates involving one or two transversal derivatives of L:

ILX ull e, < SIX(Grr o X) || poe(sg) + CEV2,
Xl 2o < IX Ml Locmg + 851X (GLr 0 X U)oz + CEV2,
ILXPullzom,,) ILXP 1L, < CEV2,
IXPullzom,. 1 XPHullLeom,,) < CEY2,
ILLX X | o,y < CE'2,
ILX Xl zo(am,,) < SIXX(Grp o X)Lz, + CE2,
XXt oo, < IX Xl oo (zg) + 87 IX X (G o XW) |1 (xy) + CEV2

L estimates involving one or two transversal derivatives of L':

P Moo= MK L | Lo, ) < CE,
IXL ||z, < C,
ILPXXL || oo, < CEY2,
IPXXL | Lo,y < CEV2,
IXXL ||z, < C.

L estimates involving transversal derivatives of the transported variables:

IP= X182, $)lom,) + IPZ2XX (82, )z, )+ 1X =22, )l 22 (0, )

(8-19a)
(8-19b)
(8-19¢)
(8-19d)
(8-20a)
(8-20b)
(8-20¢)

(8-21a)
(8-21b)
(8-22a)
(8-22b)
(8-23a)
(8-23b)
(8-23c¢)

(8-24a)
(8-24b)
(8-25a)
(8-25b)
(8-25¢)

+IP=2X=HC, DYl (w0 + IXZ2C, DI,y < CE (8-26)

50Based on our assumptions on the data (see Section 4A), we could obtain L° control over additional F;,-tangential
derivatives of the quantities stated in the proposition — but not! additional X differentiations. However, for convenience, in the
proposition, we have only derived control of a sufficient number of derivatives so that the estimates close and so that we can use

the results in our proof of Lemma 14.2 and in the Appendix.



THE STABILITY OF SIMPLE PLANE-SYMMETRIC SHOCK FORMATION 877
Finally,

we can permute the vectorfield operators on the left-hand sides of (8-19a)—(8-25c¢)
up to error terms of L™ size O(&?), (8-27)

and on the left-hand side of (8-26) up to error terms of L™ size O(€). (8-28)

Proof. To prove the lemma, we make the “new bootstrap assumption” that the estimates in (8-26) hold
for ¢ € [0, T(Boor)) With the Cé-term on the right-hand side replaced by &1/2 and also that (8-28) holds
with O(é) replaced by &!/2_ Given this new bootstrap assumption, to obtain (8-19a)—(8-25¢) and (8-27),
we can simply repeat’! the proof of [52, Lemma 9.3], which relies on transport-type estimates that
lose derivatives (in particular, one uses the transport equations (2-40)—(2-41) and also treats the wave
equation as a derivative-losing transport equation LXV = by using (13-13)). The only difference
between the estimates derived in [52, Lemma 9.3] and the estimates we need to derive is that our wave
equations (5-1a)—(5-1c), when weighted with a factor of u (so that the decomposition (13-13) of pll, can
be employed), feature some new inhomogeneous terms compared to [52, Lemma 9.3], specifically, some
of the ones depending on (C, D, §2, S) and the first derivatives of (§2, S). The key point is that our new
bootstrap assumption implies that the new inhomogeneous terms are all bounded in L™ by < &!/2, which
is compatible with the O(&'/?)-size bounds that one is aiming to prove; i.e., our new O(&'/?)-sized error
terms are harmless in the context of the proof. From this logic, it follows that the estimates (8-19a)—(8-25c)
and (8-27) hold for all # € [0, T(goor)). We clarify that the estimates (8-23a) and (8-25a) were not explicitly
stated in [52, Lemma 9.3]. However (8-23a) follows from commuting the transport equation (2-40)
with LX X via Lemma 8.5 and bounding the resulting algebraic expression for LLXXp using the fact
that the Cartesian component functions X I X2 X3 are smooth functions of the L’ and W (see (2-23)),
the bootstrap assumptions (6-3)—(6-7), Proposition 8.6, and the estimates in (8-19a)—(8-25c) and (8-27)
besides (8-23a) and (8-25a) . Similarly, (8-25a) follows from commuting the transport equation (2-41)
with PXX.

To complete the proof, it only remains for us to prove (8-26) and (8-28) (with the help of the already
established bounds (8-19a)—(8-25¢) and (8-27)); for if € is sufficiently small, this yields a strict improve-
ment of the new bootstrap assumption mentioned at the beginning of the proof, and the conclusions of the
proposition then follow from a standard continuity argument. We start by noting that the bounds in (8-26)
for the pure F,-tangential derivatives of (§2, S) are included in the bootstrap assumptions (6-6)—(6-7), as
are the bounds

IP=3X (82, $)ll om0 S & (8-29)

Next, we use Lemma 8.5, the bootstrap assumptions (6-3)—(6-7), Proposition 8.6, the estimates (8-19a)—
(8-25¢) and (8-27), and the bounds (8-29) to deduce that the estimate (8-29) also holds for all permutations
of the vectorfield operators on the left-hand side.

Shwe clarify that the bootstrap parameter “c” from [52] should be identified with the quantity & 172 in our bootstrap assumptions
(6-4)—(6-8).
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We next show that
IP=2XX (2, )llzeam, 0 S €. (8-30)

This estimate follows from differentiating the identities (8-4)—(8-5) with P=2X and using the bootstrap
assumptions (6-3)—(6-7), Proposition 8.6, the estimates (8-19a)—(8-25¢) and (8-27), the estimate (8-29),
and the analog of (8-29) for all permutations of the vectorfield operators on the left-hand side. (Notice that
we can indeed prove (8-30) with a strict improvement of our new bootstrap assumptions because the terms
arising from differentiating (8-4)—(8-5) by P=2X contain at least one factor of (£2, S) differentiated with
at most one X derivative, and such factors have already been shown to bounded in the norm || - || oo M)
by < é.) Again using Lemma 8.5 to commute vectorfield derivatives, we also deduce that the estimate
(8-30) also holds for all permutations of the vectorfield operators on the left-hand side.
We next show that
IXXX (82, )llzeom,.) S & (8-31)
This estimate follows from differentiating the identities (8-4)—(8-5) with XX and using the bootstrap
assumptions (6-3)—(6-7), Proposition 8.6, the estimates (8-19a)—(8-25c) and (8-27), the estimates (8-29)-
(8-30), and the analogs of (8-29)—(8-30) for all permutations of the vectorfield operators on the left-hand
sides.
Similarly, we can first prove
IP=2X=C. D)l om0 S € (8-32)
and then
IX=2(C. D)l S € (8-33)
(and that (8-32) holds for all permutations of the vectorfield operators on the left-hand side all permutations
of the vectorfield operators on the left-hand side) by using the identities (8-6)—(8-7) and arguing as above,
using in addition the bootstrap assumption (6-8) and the already proven estimates for (£2, §).
We have therefore established (8-26) and (8-28), which completes the proof of the proposition. [

8D. Sharp estimates for n,. Recall the definition of p,(¢) in Definition 2.16. In this subsection, in
Propositions 8.11 and 8.12, we provide some estimates for (..(¢) that were proved in [52]. We will
simply cite the relevant estimates, noting that their proof relies only on the L* bounds for (lower-order
derivatives of) the wave variables and the geometric quantities that we have already established. Moreover,
we remark that these estimates capture that . (¢) tends to O linearly, a fact that is crucial for bounding
the maximum possible singularity strength of our high-order geometric energies (i.e., for controlling the
blowup-rate of the energies in, for example, (6-1)).

Thanks to our bootstrap assumptions and the estimates of Proposition 8.6, the following estimates for
1, (t) can be proved exactly as in [52, (10.36), (10.39)]:

Proposition 8.11 (control of integrals of w,). Let M, € N be the absolute constant appearing in the
statements of Theorem 4.2 and Proposition 12.1 below. For 1 < b < 100M,, the quantities W (t, u) and
W (1) from Definition 2.16 obey the following estimates for every (t, u) € [0, TBoor)) X [0, Upl:

t'=t

t'=t
bt < _L Y b by < 1\ —pet ]
/t,zo b dr S (14 5 ) ), /t/zo W@ ar S (14 =7 w0, (8:34)
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Moreover, forall t € [0, TBoor))-

t'=t t'=t
/ w0 wydr' <1, / w0 dr S 1 (8-35)
t'=0 t'=0

Thanks to our bootstrap assumptions and the estimates of Proposition 8.6, the following “almost-
monotonicity” of ., can be proved as in [52, (10.23)]:

Proposition 8.12 (the approximate monotonicity of ). For 0 <s; <52 < T(Boot)>
w s < 2u  (s2).

8E. L? estimates for the geometric quantities. We start with a simple lemma that provides L? estimates
for solutions to transport equations along the integral curves of L.

Lemma 8.13 (L? estimate for solutions to L-transport equations). Let F and f be smooth scalar
Sunctions on [0, Tgoor)) X% [0, Up] X T2. Assume that LF(t,u, x2, x3) = f(t, u, x2, x3) with initial data
F(0,u, x2, x3)for every (t, u, x2, x%) €0, TBoor) x [0, Up] x T2. Then the following estimate holds for
every (t,u) € [0, TBoor)) % [0, Up]:

t'=t
IF |2y < (14 CEVAFll gz + (14 CE'?) / 1f N2z di'. (8-36)
'=0 !

Proof. Thanks to our bootstrap assumptions and the estimates of Proposition 8.6, (8-36) can be proved using
essentially the same arguments used in the proof of [52, Lemmas 12.2, 12.3, 13.2]. The only differences
are that we have to use the bootstrap assumptions (6-3)—(6-8) in place of the similar bootstrap assumptions
from [52], and that different coordinates along ¢, , were used in [52] (this is irrelevant in the sense that
the estimate (8-36) is independent of the coordinates on ¢, ,). We clarify that the bootstrap parameter “¢”
from [52] should be identified with the quantity &'/2 in our bootstrap assumptions (6-3)—(6-8). ]

Proposition 8.14 (easy L? estimates for the acoustical geometry). For 1 < N < Nyp, the following
estimates hold for all t € [0, Toor)):

2M+2Nop—2N+2.8

1PN g0 1P NILA D ) S Emax{l, g O}

Proof. In an identical manner as [52, Lemma 14.3], based on the transport equations (2-40)—(2-41) and
(8-36), we obtain

. anl/2
. s=t W (S)
o 1,N
1PNl 2s,y, IPUNIL o,y S €+ f e
s=0 /7 (s)

(Recall our notation in Definition 3.4, (3-2e) and Definition 3.5.) Also using our bootstrap assumptions
(6-1) and (6-2) and Proposition 8.11, we arrive at the desired conclusion. O

In the next proposition, with the help of Proposition 8.14, we derive L? estimates for commutators.



880 JONATHAN LUK AND JARED SPECK

Proposition 8.15 (L? estimates for commutator terms). Let ¢ be a scalar function. For 1 < N < Niop, the
following estimates hold for all (t, u) € [0, T(Boor)) X [0, Upl:

”[L, PN]¢||iz(Z:t), ”[Xv, PN]‘p”iz(th«)’ ||[HB, PN]¢”%2(2;4)
. —2M,+2N;op—2N+2.8 CMa—

SIPU ML ) + Emax{l, p, " OYP! Moo= MG 7 sy (8-37)

Moreover, we also have
y . —2My+2Nigp—2N+1.8
1PV X W72 gy S Emax(l, p, ' )}. (8-38)

Proof. Recall the pointwise estimate (8-11). For each of the sums in (8-11), either N, > Ny, in which
case by (6-5) and Proposition 8.6, we have |PRN(u, L W), IP[Z’N”)?M < 1; orelse Ny < Ny, in
which case (since N < Niop) [Pl < |plh-Nep=Me=31g | Hence,

L, PM1gl, I[X, PV]g|
S PN+ { PN, L, @) 4 PN X g Pl Mop =M=l
SIPUN| 4+ (PN, L W) | + [ X PN U 4 [ X, PN L plh Ve =M-=Slg| - (8-39)

We first apply (8-39) to ¢ = . Taking the Lz(E;‘) norm and introducing an induction argument in N
which uses (6-1)-(6-5) and Proposition 8.14, we obtain

2M,A2Nigp—2N+2.8

X, PYIWIT s sy S Emax{ L, by (1)} (8-40)

Taking the LZ(E;‘) norm in (8-39), plugging in the estimate (8-40), and using (6-1), (6-2), and
Proposition 8.14, we deduce the desired estimates in (8-37) for [L, PV ]¢ and [)V( , PN1o.
To obtain the [uB, PV ]¢ estimate in (8-37), we first note that, by (2-23),

[uB, PV1p = u[L, PV 1p + [, PV 1Lp + (X, PV16.

The first and last terms can be controlled by combining the commutator estimates we just established with
the simple bound ||| L~(x,) S 1 from Proposition 8.6, while the second term can be controlled simply
using the product rule and Propositions 8.6 and 8.14. We have therefore established (8-37).

Finally, we have (8-38) thanks to (6-1), (6-2) and (8-40). [l

9. Transport estimates for the specific vorticity and the entropy gradient

We continue to work under the assumptions of Theorem 6.3.

In this section, we use the transport equations (5-2a) and (5-2¢) to bound PV £2 and PV S for N < Niop.
We clarify that the “true” top-order estimates for the vorticity and entropy are found in Section 11; those
estimates are more involved and rely on the modified fluid variables as well as elliptic estimates.

We will start by deriving energy estimates for general transport equations (which will also be useful in
the next section). In particular, this will reduce the derivation of the energy estimates for P2 and PV S
to controlling the inhomogeneous terms in the transport equations and their derivatives, which we will
carry out in Section 9B. The final estimates for P £2 and PV S are located in Section 9C.
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9A. Estimates for general transport equations.

Proposition 9.1 (L? estimates for solutions to B-transport equations). Let ¢ be a scalar function satisfying
HB¢ =7,

with both ¢ and § being compactly supported in [0, Ug] x T? for every t € [0, TBoor)).
Then the following estimate holds for every (t, u) € [0, Toor)) X [0, Up]:

up /A lzcsgy P 19153z, S Iy + 1810,

t'€[0,1)

Proof. In an identical manner as [36, Proposition 3.5], we have, for any (¢, u") € [0, 1) x [0, u), the
identity

//u¢2dg+//¢2d5=/ ,u¢2dg+/,¢2d5 +f (205 + (Lu+uty f)¢*} do. (9-1)
Elu/ }—L’/ g ]:(; Mt’,u’

—_——
0 by support assumptions

Using (2-38c¢), (2-40), Lemma 2.32, (6-3)—(6-5), and Propositions 8.6 and 8.7, we have |Lp|, |utrg k<1
Thus, applying also the Cauchy—Schwarz inequality to the 2¢§ term, we have

sup /i35 + S ||¢||L2(ft S VI 25 + / Ip 72 ey du’ + 172 0n, -
t'e€l0,1) u'=0 u ’
The conclusion follows from applying Gronwall’s inequality in u. (Il

Proposition 9.2 (higher-order L? estimates for solutions to transport equations). Let ¢ be a scalar function
satisfying
uB¢ =g,

with both ¢ and § being compactly supported in [0, Ug] x T? for every t € [0, TBoor))-
Then the following estimate holds for every (t, u) € [0, T(Booy)) X [0, Upl and 0 < N < Nigp:

sup ”\/_7) ¢||L2(E”)+ sup ”7) ¢||L2(]-"
t'€[0,1) u'e[0,u)

N N —2M,+2Niop—2N+3.8
< ”P< ¢”L2(Zo) + ||7)< S”[}(M )+ emax{l u* v

ONPEN =T, -
Proof. Take 0 < N’ < N. We write
uBPY ¢ =PV 5+ [uB, PV 1¢.
Therefore, by Proposition 9.1,
sup || IPY @lazn) + sup 1PV Gl

t'€[0,1) u' €[0,u)
SIPY @1 s + 1PV B 520, )+ IB PV DT,y (9-2)
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Using Proposition 8.15 and then Proposition 8.11, we obtain

N’ 2
” [HB7 P ]¢||L2(M,_M)

t'=t
t

/:0
t'=t
LN a2 o 1L N MaS] 1 12 —2M.+2Nop—2N'+2.8
SIPIY 1 g o+ PN g [ a1, ) g
' ’ t'=0
u'=u
N 12 o —2My+2Nyop—2N'+3.8 1, Neop—Ms—35 1112
5 / ||7)S ¢I|L2(]:’) du'—l—emax{l, Mo o (t)}”P[ P ¢I|L°°(M,u)' (9'3)
u'=0 u ,

Plugging (9-3) into (9-2) and summing over all 0 < N’ < N, we obtain

N 112 N 112
Sup I|\/I‘_’L7)S ¢||L2():“,) + Sup ||7)S ¢||L2(]:t,)
t'€[0,t) ! u'e[0,u) u

u'=u

SIP=NIT 5y + IP=NF2 0, ) + / IP=N N2 ) di

u'=0
. —2M+2Nip—2N+3.8 —M,—
+ &max({l, p, o OMPHNoe= M7y, e (9-4)
Applying Gronwall’s inequality in u, we arrive at the desired estimate. ]

9B. Controlling the inhomogeneous terms.

Proposition 9.3 (estimates tied to the inhomogeneous terms in the transport equations for £2 and S). For
0 < N < Niop, the following hold for every (t, u) € [0, T(Boor)) X [0, Up]:

IPY(WB)NI72 0y, )+ IPY (MBS 0,
u'=u

< Emax(l, g NN gy / (Vo (t, )+ Sen(t, u'))d’ (9-5)
u'=0

and

1PN 2)PN (WB2) 11, + 1PN PN (WBS) I 11 (um,.0)
=u
< & max(l, NN gy f (Ven(t,u') +Sen(t,u))du'. (9-6)
u'=0
Proof. Step 1: basic pointwise estimates. We claim that the derivatives of the n-weighted inhomogeneous
terms u,Si ) and uf,i 5)» Which are defined respectively in (5-7d) and (5-7e), obey the following pointwise
bounds:
PN (i)l + 1PN (ug(s)l
SIPEN @2, )1+ equp M |+ PEXw) + PPV, L W)l (9-7)

=] =1l =111

Since this is the first instance of these kind of estimates (and we will derive similar estimates later), we
give some details on how to obtain (9-7).
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(1) By Lemma 2.22 and the fact that the Cartesian component functions X!, X2, X* are smooth functions
of the L’ and W (see (2-23)), the weighted Cartesian coordinate vectorfield p1d; and the transport vectorfield
1B can be decomposed regularly (i.e., with coefficients being smooth functions of w, L’ and W) in terms
of X, uY, uZ and pL.

(2) Therefore, PN (uSiQ)) and PN ( uﬂé 5)) can be bounded as follows:

PV (L€ o) IHIPY (uels))l

N
S > AHPY (, LT W) ) - (PN, LT, W) ) x [P™(82, $)[ x| P (WP W, X W)
k=0 Ni+--+Ni+n+n=N
N
= ZEITOI‘NI ,,,,, Ni,ni,na- (9-8)
k=0
We now bound the right-hand side of (9-8).
(3) If Ny, ..., Ny < Nyop — M, — 5 and np < Nyop — M, — 5, we bound the terms (1 + |PNi(u, L, ¥)|)

(forall j =1,...,k) and |[P"2(uPW, XW)|in L® by < 1 using (6-3)—(6-5) and Proposition 8.6, which
yields
Errory, . N n S 1PN (82, S)). (9-9)

(4) If Nj > Nyop — M, — 5 for some’? j, then all the terms (1 + [PY7'(u, LY, W)|), when j’ # j, and
[P (WP, X W)| can be bounded in L™ by < 1 using (6-3)—(6-5) and Proposition 8.6. Moreover, since
it must also hold that n; < Nyop — M, — 5, we also have [P"1(£2, )| < € by the bootstrap assumptions
(6-6) and (6-7). Hence, we have
Nenm S (L PRI, LT, W) [P="1(2, 9)]

SIPEN (@2, 91+ PPN, LT w)). (9-10)

,,,,,

(5) When ny > N, — M, — 5, we can argue as above to see that (1 + [PNi(u, LT, W)|) <1 forall j, and
|P" (82, S)| < €. Notice further that since ny > Niop — My — 5, by (6-5) and Proposition 8.6 we have

[P (WPW)| S (WP | 4 [P0 4 [Py,
Hence, we have

N S PN T 4 | PN | 4 pUNIX @ | 4 | pl2mdy)y, (9-11)

,,,,,

Finally, it is easy to check that (9-9)—(9-11) are all bounded above by the right-hand side of (9-7).

Step 2: proof of (9-5). To derive (9-5), we control each term in (9-7) in the LQ(M,, x) horm.
We begin with the term 7 in (9-7), which we estimate using the definition of the V- and S<y energies
(see Section 3B2):

u'=

IP=N (82, ) 2200g,) S / W+ Sl ) e o

u'=0

52ZNote that there can be at most one such Jj-
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We control term /I in (9-7) by the Efj 57 norm, and use the bootstrap assumptions (6-1), (6-2), the
bound (8-38), and Proposition 8.11 to obtain

02 2,N+1 2 02 I,N]y 2
E PPN Z, o+ PV IX |,

t'=t
o o —2M+2Niop—2N+1.8
5 62/ [[E[LN]([/)+€2 max{l, My i (l/)}] dr’
t'=0

(Mt,u)

< & max{l, p, MM 2NE2S y (9-13)

Finally, for the term III, we use the control for IKj; y—i7 and Fp; xy—17 provided by the bootstrap
assumptions (6-1) and (6-2), the bounds in Proposition 8.14, and Proposition 8.11 to obtain

EPEM W, L, w3,

(Me,u)
u'=u =t COM 42Ny —2N+2.8
< &K v_n(t, u)-l-éz/ [F[l,N—l]([’u/)du/+é3/ max{l, u, " “(hydr'
u’'=0 t'=0
. —OM+2Nipy—2N+3.8
< & max{l, p, e TENES gyy (9-14)

Combining (9-7) with (9-12)—(9-14), we arrive at the desired bound (9-5).

Step 3: proof of (9-6). The estimate (9-6) follows as a simple consequence of the already obtained bound
(9-5) and the Cauchy—Schwarz inequality. O

9C. Putting everything together.

Proposition 9.4 (estimates for the specific vorticity and entropy gradient). For 0 < N < Ny, the following
holds for all t € [0, TBoor)) * [0, Upl:

Vi () + Sy(r, 1) S & max(1, 2N gy
Proof. Using Proposition 9.2 for ¢ = 2/, S, the initial data size assumptions in (4-5), the bootstrap
assumptions (6-6)—(6-7), and the inhomogeneous term estimates in Proposition 9.3 for the terms on
right-hand sides of the transport equations (5-2a) and (5-2c), we deduce

u'=u

Von(t, 1) + Sey(t, u) < & max(1, N2V 828 4y 4 / (Vay(t,u') + Sy (t, u')) du'.

u'=0

The desired estimate now follows from applying Gronwall’s inequality in u. ]

10. Lower-order transport estimates for the modified fluid variables

We continue to work under the assumptions of Theorem 6.3.

In this section, we derive the energy estimates for the modified fluid variables C and D except for the
top-order. (We will derive the top-order estimates in the next section.) Thanks to Proposition 9.2, to
obtain the desired estimates, it remains only for us to bound the inhomogeneous terms in the transport
equations (5-3b) and (5-4a). Before we estimate the inhomogeneous terms, we will first control the X
derivative of £2 and S in Section 10A, and give general bounds for null forms in Section 10B. (The
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null forms will also be useful later on, in Section 12.) We will combine these results to control the
inhomogeneous terms in Section 10C. We provide the final estimate in Section 10D.

10A. Preliminaries. A priori, the norms Vy and Sy do not control the X derivatives of £ or S. Nonethe-
less, we can obtain such control in terms of the norms Vy and Sy by using the transport equations (5-2a)
and (5-2c¢).

Proposition 10.1 (L? control of the transversal derivatives of the £2 and S). For 1 < N < Niop, the
following holds for all (t, u) € [0, Tgoor)) X [0, Upl:
IPNTIX(2, )220,y S & max{l, TS g
Proof. Recalling (2-23), we have
PVIXQ2 =PV ' (uBR2) — PV '(uL2), PY'XS=P¥ '(uBS)—P¥L(uLS). (10-1)
The terms PV~ (uB£2) and PV~ (1B S) can be bounded as follows using (9-5) and Proposition 9.4:

—2M,+2Niop—2N+2.8 o). (10-2)

IPY = (WBD N 20,y + 1PV MBS T2, ) S € max(l,

By (6-6), (6-7), Propositions 8.6, 8.12, 8.14, and 9.4, we have
1PV UL T2, )+ IPY T RLOT 0,

SIP=N 2, )liz2p, )+ ENP M2 0,

t'=t

u
5/ [Voy +Sn1(t, u') du’ + é3/ max{1, p, RN 2N gy gy
0 '=0
< & max(l, p, MmN 4y (10-3)
Therefore, combining (10-1)—(10-3), we obtain the desired conclusion. O

10B. General estimates for null forms.
Lemma 10.2 (pointwise estimates for null forms). Suppose
, is a g-null form, as in Definition 8.1; an
(1) Q09D 3p@) is a g-null in Definition 8.1; and
2) ¢V and @ obey the following L™ estimates for some 9bD>0(1.2) 92D>52.2) for all t €0, T(Boon):
[P=N =X W sy < 2D,
”7)[1leop_M*_5]¢(l) ||LC>O 5, E ‘O(lsz),
. = (10-4)
[P=Nop= M3 X || o5,y <D,
||’P[1leop_M*_5]¢(2) Il ooz, < 222
Then, for any 0 < N < Ny, the following pointwise estimate holds on [0, T(gooy)) X X:
P [Q@¢", 39|

§0(2’1)|P[1’N+1]¢(1)|+D(2’2)|P[1'N]X¢(l)|+D(1’1)|P“'N+1]¢(2)|+D(1'2)|P[1’N]X¢(2)|
+max{p- D@2 D@Dy pN G 1T W) (10-5)
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and, for any 1 < N < Nyop, we have

PNkQ@e ™, 9¢™)]|
50(2’1)|P[2’N+1]¢(1)|+0(2’2)|77[1’N]X¢(1)|+D(1’1)|P[2’N+1]¢(2)|+0(1’2)|73[1’N]5(¢(2)|
—|—é1/2(0(2’1)|73¢(1)|+D(1’1)|P¢(2)|)+0(2’2)|77d)(1)|+D(1’2)|'P¢(2)|

=of =9
+ max{o"Do@?2 oD@ Dy PN L )| (10-6)

Proof. Throughout this proof, f(-) denotes a smooth function of its arguments that is free to vary from
line to line. By (8-3), we need to control

PNIE(L, )P (PpH1,  PNIE(L, ©) (P (Xp@)],  PNIE(L, w)(XpD)(PpP)].

=] =11 =111

We first prove (10-5). Consider term /1. Arguing as in the proof of (9-7) and then using (10-4), we obtain

[PYIECLY, W, (P D) (X))
< |P[17Nl0p7M*75]¢(1)| |73[1,N])2¢(2)| + |7)[1,N+1]¢(1)| |'P§Nmp*M**5)u(¢(2)|
+ |PSNKQP_M*_5¢(1)| |fPSNmp—M*—5f(¢(2)| |P[2,N](u, Li, )|
< 0(1,2)|p[1,N]X¢(2)| +D(2’1)|’P[1’N+1](]§(1)| +D(1’2)D(2’1)|P[2’N](H, Li, )|,

which is bounded from above by the right-hand side of (10-5).

Next, we observe that the term /// can be handled just like term /1, after we interchange the roles
of ¢ and ¢®. Moreover, the term I is even easier to handle because 9" > 9U-2 and 9@D > 92,

We finally turn to the proof of (10-6), in which we need to show an improvement compared to (10-5)
using the fact that on the left-hand side of the estimate, the p-weighted null form is differentiated
by at least one P. More precisely, we need to improve 2D [PILN+1g @) and 92| pll-NI X @) o
oD PN+ H @) and D(I’Z)IP[Z’N]X¢(2)|, at the expense of incurring terms of the type </ and £
in (10-6).

It is straightforward to use the arguments given in the previous paragraph to confirm that if N > 2,
then oD PN+ | and 92| PLNIX @] on the right-hand side of (10-5) can be replaced by
(LD PN+ )| apd 92 IP[Z’N]X¢(2)|. We are thus only concerned with the following terms in the
case when N = 1:

[PEL, ©)W1PeD) (PP,  [PEL, WPV (Xp@), [PHRL, ¥)1(XpV)(Pp?).

=1 =]II =1r

Next, we observe that for the terms /I’ and III’, when the P derivative falls on f(L!, ¥), (6-5) and
Proposition 8.6 yield a smallness factor of &€'/2. Thus, II’ and III' can be bounded by <. Finally, to
handle the term I/, we can control either P¢pD or Pp® in L, which allows us to bound I’ by 2. [
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10C. Estimates of the inhomogeneous terms in the transport equations for C and D.

Proposition 10.3 (below-top-order estimates for the main inhomogeneous terms in the transport equations
for the modified fluid variables). For®> 0 < N < Niop — 1, the main terms M € {Sﬁic), My} (see
(5-5a)—(5-5b)) can be estimated as follows for every (t, u) € [0, Tgoor)) X [0, Up]:

—2M,+2Nop—2N+0.8
i

1PN ()2, ) S & max{l, ). (10-7)

Proof. Note that smt@ consists of null forms (see Definition 8.1) Q(dW, d§2), Q(dW, 35). Therefore, by
Lemma 10.2 (with ¢V = 27, 8, ¢@ =@, oD =02 = ¢ 922 = &l/2 and 9@V = O(1) by virtue
of the bootstrap assumptions (6-3)—(6-7)),>* we have

[PV (M)l S EPHPEN (2, ) HPNX (2, 9)]
T PRI P MR 4 PR L W)L (10-8)
=J1 =111
We recall the expression for 91(p) given by (5-5b). The term 2 exp(—2p){(9, v, SP — (8,07) 0S4} is
a null form of type Q(dV, 95). Thus, using the same arguments we gave when handling Dﬁ’@, we can
pointwise bound its PV (i -) derivatives by the right-hand side of (10-8).

Moreover, using the same arguments given below (9-7), we see that the PV derivatives of the term
Lexp(—p)dup(curl )28’ can be pointwise bounded by the right-hand side of (10-8). From now on, it
therefore suffices to consider the terms on the right-hand side of (10-8).

The term I can be controlled using Propositions 9.4 and 10.1 so that

—2M,+2Nop—2N+0.8
[

1PN, )20,y + 1PN X2, D2, ) S € max(l, 0} (10-9)

For the term /I in (10-8), we use the bootstrap assumptions (6-1), (6-2), and (6-5) and the estimates of
Propositions 8.12 and 8.15 to obtain

o2 2,N+1 2 0?2 1,N] v 2
PNy, &P X ),

(My.u)
u'=u r=t —2M,+2Np—2N+1.8
Sézkn,m(auﬁéz/ Fu,m(t,u’>du’+é2/ Ep (s w) dr'+ Emax (L, T ()
u'=0 t'=0
o —2M+2Nop—2 1.8
< & max(l, p, NV oy (10-10)

The term 111 in (10-8) is the same as the term /// in (9-7), and can be bounded as in the proof

of Proposition 9.3, which, when combined with Proposition 9.4, implies that it is bounded by

o —2M,4+2Niop—2N+1.8
< Emax(l, p, e gy

Combining the above estimates, we conclude the desired estimate (10-7). O

53Note that in the case N = Ntop, the error terms on the right-hand side involving V<y 41 and S<y41 have not been
estimated in Section 9A. It is for this reason that we only consider 0 < N < Niop — 1 at this point.
S4Note that by Lemma 10.2, there is also a term €|PW¥|, which we bound by < &3/2 using (6-5).
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Proposition 10.4 (L? control of some null forms in the modified fluid variable transport equations).
For 0 < N < Nyop, the terms Q € {fl’@, Npy} (see (5-6¢)—(5-6d)) can be estimated as follows for all
(1, u) € [0, T(Boor)) X [0, Upl:

1PN ()22, S & max{l, p, 22 ) (10-11)

Proof. The £ terms can all be expressed as S multiplied by a null form Q(dW, 9W). We control the null
form using (10-5) with 9(-D | 9(1.2) 92D 522 <1 (justified by (6-3)—(6-5)) so that

PV S D 1PN, )P 4 PN w4 PPN, L))

Ni+N><N
SIPEN @2, )|+ (PPN | 4 | PUVIX W) + €PN (1, L, W), (10-12)
=] =II =111

where in the last line, we used the L estimates (6-6), (6-7) for (£2, S) if N; < Nyp — My — 5, and
otherwise, we used the L™ estimates (6-3)—(6-5) and Proposition 8.6 for ¥, u, and L.

Next, we observe that the terms /1 and /11 are exactly the same as /1 and /11 in (10-8) in Proposition 10.3.

2
Lz(Mt,u)
(t)}. Notice in particular that while Proposition 10.3 was only

We can therefore argue exactly as in Proposition 10.3 to show that these terms in || - || are bounded

above by &3 max{l, u:ZM*+2N‘°p_2N+1'8
stated for 0 < N < Ny — 1, the bounds for these two terms in fact also hold (and can be proved in the
same way) for N = Nip.

It thus remains to consider the term / in (10-12). Importantly, notice that term [ in (10-12) is better
than the corresponding term / in (10-8) because it has up to N, as opposed to N + 1 derivatives. We

control this term using the definition of V<, S<y and Proposition 9.4 as follows:

u'=u . —2M42Nop—2N+2.8
1PN (2, )220y, ) S / Ve +S<n1(t, 1) du’ < & max{l, ’ )}
’ u'=0

Combining the above estimates, we conclude the proposition. O

Proposition 10.5 (L? control of some easy terms in the transport equation for C). For0 < N < Niop, the
term 2’@ (see (5-7g)) can be estimated as follows for all (¢, u) € [0, Tooy) X [0, Upl:

j o —2M+2Niop—2N+0.8
IPY (W€ l20m,,) S € max{l, uy o ).

Proof. We begin with the pointwise estimate
P=" (uLie)| < EP=N (82, )|+ E(PEN |+ P MX W) + P2 M, LY,

which can be derived by using the same arguments we used to obtain (9-7). Notice that all the above
terms can be bounded above by the right-hand of (10-12). They can therefore be bounded in the norm
Il - Ilz2(n, ) Via exactly the same arguments we used in the proof of Proposition 10.4. This yields the
desired conclusion. U
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10D. Below top-order estimates for C and D.

Proposition 10.6 (below top-order estimates for the modified fluid variables). For 0 < N < N, — 1, the
following holds for (t, u) € [0, TBoor)) X [0, Upl:

Cw(t 1) + Dy (. ) S & max(1, N2V 08y
Proof. This follows from combining Proposition 9.2 for ¢ = C’, D' with the initial data size assumptions in
(4-6), the bootstrap assumptions (6-8), and the inhomogeneous term estimates (in Propositions 10.3-10.5)
for the terms on the right-hand sides of the transport equations (5-3b) and (5-4a). (Il

11. Top-order transport and elliptic estimates for the specific vorticity and the entropy gradient

We continue to work under the assumptions of Theorem 6.3.

In this section, we derive top-order estimates for the modified fluid variables C and D. The key
difference with the lower-order estimates (which we derived in Proposition 10.6) is that we cannot bound
the top-order derivatives of £2 and S using the V and S norms; that approach would lead to a loss of a
derivative, which is not permissible at the top-order. To avoid losing a derivative, we rely on the following
additional ingredient: weighted elliptic estimates for the specific vorticity and entropy gradient (recall
Sections 1A6, 1A7).

In Section 11A, we derive top-order transport estimates. The estimates are similar to the ones we
derived in Section 10, except there are some top-order inhomogeneous terms. We derive the elliptic
estimates in Sections 11B and 11C. For the final estimate, see Section 11D.

In our analysis, we rely on elliptic estimates relative to the Cartesian spatial coordinates. In deriving
these estimates, we will use the “Cartesian pointwise norms” from the following definition.

Definition 11.1. Denote by 9 the gradient with respect to the Cartesian spatial coordinates. For a scalar
function f and a one-form ¢, define respectively

3 3
DFP=D 10 S 10617 = ) 10,1
i=1 ij=1
11A. Top-order transport estimates for Cy,,, and Dy, .

Proposition 11.2 (preliminary top-order L? estimates for the modified fluid variables). Let ¢ € (0, 1].
There exists a constant C > 0 independent of ¢ and a constant c. > 0 (depending on <) such that whenever
¢ > ¢ the following estimate holds for every (t, u) € [0, Tgoo)) X [0, Upl (with u" denoting the u-value of
the integrand):

el o [p—
le™ /2 JuPNen (€. D) 725y, + ™ 2PNen (€, DY a5y, + 5l 2PN (€. D)2,

t'=t
< CEPMAOS () 4 ¢ L e 2 fiaphen (@, §) |20 g df’. (11-1)
=0 H*(t) ( t’)

Proof. Let ¢’, ¢ > 0 be constants to be specified later. It is crucial that all explicit constants C > 0 and
implicit constants in this proof are independent of ¢’ and ¢. At the end of the proof, there will be a large
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constant C such that we will choose ¢’ to satisfy ¢ = C¢’, where ¢ > 0 is the constant from the statement
of the proposition.

Step 1: transport estimate in the weighted norms. Since pBu = 1 by (2-21), (2-23), we have

wB (e~ “/2pNony = —%e‘“”/ZPNmPC + e~ w2y (PN, (11-2)

wB (e~ “/2pNeov Dy = —%e““/ZPN“’PD + e~ 2 B(PNev D). (11-3)

Starting with (11-2) and (11-3), we now argue using the identity (9-1) with ¢ = (ct, D), except now,
unlike in the proof of Proposition 9.1, we do not use Gronwall’s inequality but instead take advantage of
the good terms associated with the terms —(c¢/2)e™*/>PNerC and —(¢/2)e~“/>PNerD on the right-hand
sides (11-2)—(11-3). We thus obtain, for any ¢’ > 0 (here, u’ denotes the u-value of the integrand),

' N 5 —al /2 . 2 —cu' /2 Nio 2
le™ 2 SUPNrCI[ Lo gy + e PPYRCY T, oy +clle™ 2PN
—a')2 /=N y[2 —cu' /2 Nuop 7|2 —a'/2pNop |2
+ e 2PN D Lo )+l PPYRD| T 1+ clle™ PPN T

S e 2P € D) sy + e PPN C. D),
+lle=“2PNer (€, D)l 2, le ™ PBPY(C, DY 1200,

S ||e—cu//2ﬂPNtOP (C, D)“iz(zg) =+ (1 + (g/)—l)||e_Cu//2PNtoP (C’ D) ”%2(/\/{,‘”)

+¢ e 2PN, D)2, (11-4)

(Mt.u)‘

Step 2: estimating the easy terms. We now consider the terms on the right-hand side of (11-4). First, the
assumptions (4-6) on the initial data and the simple bound ||| (5, < 1 from Proposition 8.6 give

le= 2 JuPNee (€, D)1 gy S E. (11-5)

Recalling the transport equations (5-3b), (5-4a), we notice that the terms ||e_““'/ 2uBPNeC|| 12(M, ) and
[|e—cu'/2 uBPNwPDHLz(MM) have essentially been estimated in Propositions 10.3-10.5 (using e~ W/2 < ).
Crucially, however, unlike in Proposition 10.3, we have not yet bounded the following terms in (10-9):

e~ 2PN+l (. S)”iZ(M/,L,) e 2PN X (02, S)”iz(M,,y)

(since this is one more derivative than Vy, = and Sy,,, control). In other words, simply repeating the
argument in Propositions 10.3-10.5 and separating the error terms that depend on Ny, + 1 derivatives of
(£2, S), we obtain

le™ PuBPNerC| T 0+ e PuBPY DT

(M)
5 é3p.:2M*+0'8(t) + ||e—c”’/27)Ntop+1(Q’ S)”iZ(Mlu) + ”e—cu’/ZPNme'(Q’ S)”iz(/\/l,'“)' (11_6)

Step 3: controlling the top-order terms. We now consider the terms on the right-hand side of (11-6).
First, using the commutator estimates (8-37), Proposition 9.4, and the bootstrap assumptions (6-6)—(6-7)
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to control [PNer, )v(](.Q, S) (and using e—cu'/2 < 1), we see that

e PPN (R, ) T2 p, T e PPN X (2, )20,

S EWM) 1 e PPN (2, )72 p, ) F Nl LN (2, )17
+lle= 2y PNen (2, 9)I17

(M)

oy F e PZPY (2, 9117

S é3 H:ZM*—FZ.S(Z,) + ”e—m’/zBPNmp (Q’ S)”iZ(M,’u) + ”e—cu /ZQPNmP(Q’ S)”L2

(M)

(M)’ (11-7)

where we have replaced LPNer (2, S) = BPNer (2, S) — XPNer (82, S) (by (2-23)) and also used Lem-
mas 2.23 and 2.24 to express (X, Y, Z) in terms of the Cartesian coordinate spatial partial derivative
vectorfields, and Propositions 8.6 and 8.7 to bound the coefficients in the expressions by < 1. More-
over, using the commutator identity BPNer (2, §) = u~'PNoe[uB(£2, S)] + u~ ' [uB, PNer](£2, S), the
commutator estimates of Proposition 8.15 with ¢ = (£27, §), the bootstrap assumptions (6-6)—(6-7),
Proposition 9.4, the estimate (9 5), and Proposition 8.11, we deduce (also using /2 < 1) that
le=<«'/2BPNor (2, S)”LZ(M ) < 3u:2M*+O 8(t). Combining the above results, we deduce

le= PPNt (2, )7,y + e PPN X (2, S>lliz

(Miu)
3 2M,+0.8 r=t
< & Mo (t)+/ (ﬂ)

Step 4: putting everything together. Using (11-5), (11-6) and (11-8) to control the terms on the right-hand
side of (11-4), we see that there is a C > 0 such that

(M)

le="'/2 JuaPNer (£2, S)||L2(2”)dt/' (11-8)

lle= /2 SuPNerC| 2, g + ™ /27’N‘°”C||iz(f;) +elle2PNene T 0
+ e 2 JuPNO DI, gy + e PPYRDYT, o+ clle” PPN DY,
< CA+NEWH¥ D)+ CA+ () Dlle™ 2PN (C, D) s, )

t'=t
o
+C¢’ /ﬂ_o oLk RPN (2, )2 gy i (119)

,u)

Finally, relabeling the coefficients C¢’ on the right-hand side of (11-9) by setting ¢ = C¢’, bounding
the data term C(1 + ¢/) &3y, M08 —2M,+0.8

¢ € (0, 1], taking ¢ sufficiently large (depending on ¢) so that

(t) by a new constant C times &>, (t) via the assumption

’ C ’
CAU+ (&) e PP D)y, <5 [ e TPNnCP + YD e
' Mr,u

now allowing ¢ to be any constant such that ¢ > c., and subtracting (c/2) [ M, e[| PNerc)? +
|PVor D|?] deo from both sides of (11-9), we obtain the desired inequality (11-1). O

11B. General elliptic estimates on R x T2. We begin with a standard weighted Euclidean elliptic estimate
on R x T2 in Proposition 11.3. We then apply this in our geometric setting for general one-forms in
Proposition 11.4.



892 JONATHAN LUK AND JARED SPECK

Proposition 11.3 (weighted Euclidean elliptic estimates). Let w : R x T2 — R.q be a smooth, strictly
positive, bounded weight function.
The following inequality holds for all one-forms ¢ = ¢,dx® € CE(R x T?):

IV WIS 2 gy ax)
< 4V w eurl @172 gycp2 gy + VWAV I T2 g2 gy + 313108 WIIT o o) IV WA T 2 e )

where 9 is as in Definition 11.1, ”‘i”iz(u‘@xw 40 = foW |E,|gdx for tensorfields &, |E|. denotes the

standard Euclidean pointwise norm of &, and dx = dx'dx?dx3,

Proof. Integrating by parts and using Holder’s inequality, we find that
IV WIS 2 gscr.ax)

3
— Z/ w(d;¢j)* dx

2
ij=1 RxT

3
=- Z{/ w¢,-(a,%~¢,-)dx+/
RxT?2 R

ij=1

3 3
=-> / we;df¢idx+ Y / we;; (3¢ — i) dx —
RxT?2 ij=l RxT?2

i,j=1

Tz(31‘11))<I5j(8i¢j) dx}

X

3
> / (0 w)¢; (3 ;) dx
RxT?2

i j=1

3 3
— Z /R . w(0;¢;) (i) dx — Z/{R w(;9;) (3, — 0i¢;) dx
i j=17RxT?

2
i, j=178xT

3
> / (0 w)¢; (3 ¢)) dx
RxT?2

i,j=1 i,j=1

3 3
+3 [ @we@enar- Y [ @@ - o dx-
RxT? ij=1 RxT?
< [W/w div ¢||iz(RX-|]—2’dx) + IVw 3Bl L2 @ T2,0) IV curl @l 12Rxt2 ax)
+ 118 1og |l Lo @x12) IV WP L2512, 00 LIVW iV Bl L2 @512,00) + VW curl @l 12 @xr2,ax)}
+ 119 10g Wl o @12 IV WA 2R T2 ) IV W 3D 2R T2, 0 - (11-10)
Using |ab| < a®/4 + b?, we find that

VW37 2 12 axy < 31V 3BT 2 g2 gy + 2080 AV DU 12 1)
20w eurl ¢l g gy 312108 WIIZ oo o p) VWO T2 12 gy (11-11)
The conclusion of the lemma follows from subtracting %Hﬂ Qq&lliz RxT2.dx) from both sides of
(11-11). O

Proposition 11.4 (Euclidean elliptic estimates with u-weights). Let ¢ = ¢p,dx* be a smooth compactly
supported one-form on X;. Then for each ¢ > 0 and each t € [0, Toor)), the following elliptic estimate
holds, where the implicit constants are independent of ¢:

le™ /2 Jddll2cs,) S e 2 /idiv @l 2cs,)+lle ™™ 2 /Reurl @l 2(x,) +epy (O lle™ 21l 2 x,)-
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Proof. In this proof, the implicit constants in < are independent of c.
We apply Proposition 11.3 with w = ¢~ By Lemma 2.22, (2-21), and Proposition 8.7, we have
19 log wl oo mxt2) S ek ' (). Hence,

—cu/? —cu/2 1- —cu/2 1 2
le™ 23l 125, av) S lle™ ™ div @l 2z, .ax + lle™ /2 curl @ll2x, ax) + ity Olle™ ™ @l 12¢5, .ax)-

The conclusion thus follows from the fact that the volume measures ndx and dw are comparable,
which in turn follows from (3-1) and Proposition 8.7. ]

11C. Top-order elliptic estimates for 2 and S. In this section, we derive top-order elliptic estimates for
£2 and S.

There are four main steps. Ultimately, our goal is to exploit the preliminary energy inequality for
(PN w(, PNerD) that we derived in Proposition 11.2, and to do this, we have to control the integrand term

e~/ 2\/_ aPNee (2, 5| 12(xe) ON the right-hand side of (11-1) with the help of elliptic estimates. To
achleve this, we first commute ‘the top-order operators PNer through the Euclidean operators div and curl.
To avoid uncontrollable commutator terms, we introduce a L weight into the commutators. In the second
step, we have to control (div PVer 2, div PVer §) and (curl PVer 2, curl PVer §) in terms of the modified
fluid variables (PNerC, PNr D) from (2-5a)—(2-5b) plus simpler error terms. The first and second steps
are carried out in Lemmas 11.6-11.9.

Next, in Proposition 11.10, we use the weighted elliptic estimates on X, provided by Proposition 11.4
and the results of the first two steps to obtain

=2 n@PNr 2, 9PN )17 5, ) S e 2P NrC, PYD) Ty 4

where ““- - -7 denotes simpler error terms for which we already have an independent bound. Finally, in
Proposition 11.11, we combine all of these results to obtain our main L? estimate’ for (PNerC, PN ©p D),

11C1. Controlling curl PMer 2 and div PMer 2. We start with a simple commutation lemma.

Lemma 11.5 (commuting geometric vectorfields with p-weighted Cartesian vectorfields). Let ¢ be a
smooth function such that

Noo —M.—5 o Niop—M—5 v &
| P=Nor™ P foo(p,y < €, [|PTVRTETIX G foo(s,) < €

forallt € [0, Toor))-
Then, for 0 < N < Ny, the following holds in Mt v,:

[dy, PN Ip| < [P M)+ [P=NT1X ) + (1P M (e, L, )] + [PV W),

Proof. We first use Lemma 2.22 to express pLo; in terms of the geometric vectorfields and then argue as in
Proposition 8.8. O

Swe clarify that although the estimate for (PNerc, PNorD)  and  the aforementioned —estimates
lle=4/2 Ju(@PNor 2, aPprS) ||2 S lle= /2 supNere, pNor ) ||2 12z, + " together imply a top-order L? esti-
mate for (9PNor 2, 9PNer §), we do not exphcltly state such an estimate in the paper because we do not need it for our main
results.
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Lemma 11.6 (L? estimates for the Euclidean curl of the derivatives of §2 in terms of the derivatives
of C). Let ¢ > 0 be a real number. The following estimate holds for all t € [0, Tgoor)), where the implicit
constants are independent of ¢:

le™“/2 /i curl PN 27, < EuMA0 (1) 4 flem 2PN .

Proof. We first compute the commutator [ curl, PNop] using Lemma 11.5 and the bootstrap assump-
tion (6-6):

[ curl, PVer] 2| < |P=Nov | 4 [PVl X 2| 4 &(|P2Neel (u, LT, W)| 4 [P N X W), (11-12)

On the other hand, by (2-5a), Lemma 2.22, the bootstrap assumptions (6-3)—(6-8), and Propositions 8.6
and 8.7, we have

_zp

|PNer (u curl )] = ‘PN‘W{ [exp(p)C—exp( 2p)c; 22289, + exp(— 2p)c—2’“(a v“)S]H

S u|PNere] + [p=Ner~le| + IPSN‘°PS|
+ €PNl (u, L] 4 PNt - P Nerl ) 4 PNl X)) (11-13)

We stress that on the right-hand side of (11-13), it is important that the top-order terms P™erC and
PNt are accompanied by a factor of .

We can therefore use (11-12) and (11-13) (to write p curl PVor 2 = curl, PNer]12+PNer (1 curl £2)),
multiply by e~“/>u=1/2, take the L?(X,) norm, and then use e ~%/? < 1 to obtain

lle™ ieurd (PNer 2) 125,

S e ymPNC s,y + 1 O IVEP=NTIC s,y + 1 O IVIPENer (2, 92,
+ 1 OIVIP=N T X 2] a5y + € 2O IPP Nl (w, LYo,
+ (VPN | 2y A+ 2ONPE N XU sy 4 1 @) | /EPE NI 5 )
S e P SwPNC s, + € M0 @), (11-14)

where we have used Proposition 10.6 to bound u:l(t)llﬁPSN‘OP_IC lz2(x,),» Proposition 9.4 to
bound ;' (1)[|/HP=Ner (82, S)|l 12(x,), Proposition 10.1 to bound wy!'(1)| /RPN~ X 2]l 25,
1/z(t)IIP[z’N‘OP](u, Li)||L2(21), and the bootstrap assumptions (6-1),
(6-2), and (8-38) to estimate all the remaining terms. (We remark that the worst terms are
u O IIP=N1C s,y mT O NYEP=N (2, ) 11205, 17 O J/IP=NM 1 X 2]|125,). and

w2 Pl Nl X | L2(s,)> Which determine the blowup-exponent —M, + 0.4 for p, on the right-hand
s1de of (11-14)). Squaring (11-14), we arrive at the desired result. O

Proposition 8.14 to bound é,

Lemma 11.7 (L? estimates for the Euclidean divergence of the derivatives of £2). Let ¢ > 0 be a real
number. The following estimate holds for all t € [0, T(goor)), where the implicit constant is independent of c:

ot /2\/_dlv ,PNme ”LZ(Z VS €3 },L:ZM*+O'8(I).
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Proof. The commutator [pdiv, PVr]$2 can be computed exactly as (11-12). Thus, we have
[ div, PNer] 82| < the right-hand side of (11-12). (11-15)

We also use Lemma 2.22, the fact that the Cartesian component functions X I X2, X3 are smooth functions
of the L' and W (see (2-23)), (5-3a), and the L> bounds in (6-3)—(6-6) and Proposition 8.6 to deduce

[PMer ( div 2)] = [P (12°040)]
S |7)§Nmp9| + é(l’])[zsNtop]Fq + HlPNt0p+l\IJ| + |7)[27N10p]\l]| + |P[17N10p]XlI]|). (11-16)

Notice that every term on the right-hand side of (11-16) has already appeared on the right-hand sides
of (11-12) and (11-13). Hence, with the help of the simple identity

wdiv PNer 2 = PNer (udiv £2) + [ div, PVr]2

and the estimates obtained above, we can argue exactly as in Lemma 11.6 to obtain the same estimate.

(Note that here there are no C terms and so we do not have the term [le~*/2 /i Phenc2, =) O
11C2. Controlling curl PNer S and div PNer S,

Lemma 11.8 (L? estimates for the Euclidean curl of the derivatives of S). Let ¢ > 0 be a real number.
The following estimate holds for all t € [0, TBoor)), where the implicit constant is independent of c:

le™ 2 Jicurl PNrS|12, o S & M08 (),
Proof. By (5-4b), curl § = 0. Hence, using Lemma 11.5 and the bootstrap assumption (6-7),
lwcurl PMer §| = |[1 curl, PNer] S|
S [P=Ner S| 4 (PNl X §| 4 (PNl (p, LT, W)| + | PN =l X)), (11-17)

The only new terms here compared to (11-12) and (11-13) are [P=Ner S| and |P=Nor—! )V(Sl, which can
be handled using Propositions 9.4 and 10.1 in the same way that we handled the corresponding terms
w /PN 21| 125,y and || /EP=Nv =1 X 2]| 25, in the proof of Lemma 11.6. O

Lemma 11.9 (L? estimates for the Euclidean divergence of the derivatives of S in terms of the derivatives
of D). Let ¢ > 0 be a real number. The following estimate holds for all t € [0, T(oor)), Where the implicit
constants are independent of c:

le™ 2 idivPYer S| 7, ) S Ep A0S 4 e 2 PN DY T,
Proof. Using Lemma 11.5 and the bootstrap assumption (6-7), we find that
I[ndiv, PMer]S| < the right-hand side of (11-17).

Therefore, we can therefore handle |[w div, PVer]S| by using the same arguments we gave in the proof
of Lemma 11.8.
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We then express div S in terms of D using (2-5b) and use Lemma 2.22, the fact that the Cartesian
component functions X!, X 2 X3 are smooth functions of the L and W (see (2-23)), and the L> bounds
in (6-3)—(6-5), (6-7), (6-8), and Proposition 8.6 to deduce
[Per (u div $)| < [PYr (Lexp(2p)D)| + [PNer (exp(2p) S 94 )]

S WPYeD| 4 [P=Ner D] 4 [p=Ner )

+ (P Nerl(, L) | 4 PNt | 4 P Ner | U Nenl g,
The new terms here compared to (11-12) and (11-13) are |P=Ne» §|, which we handled just below (11-17),
and p|PNeD| and |P=Ne~1D|, which can be treated using the same arguments we used to handle the
terms p|PNerC| and [P=Ner=1C| in our proof of Lemma 11.6. Hence, the weighted, squared L?(X,) norms
corresponding to these new terms are bounded above by &uy M A08 ||e_‘“// 2 JH PprDHiz =) O
11C3. Proving the elliptic estimates. We now combine Lemmas 11.6-11.9 and the elliptic estimates in
Proposition 11.4 to obtain the following proposition.

Proposition 11.10 (preliminary top-order elliptic estimates for £2 and S). Lef ¢ > 0 be a real number.
The following estimates hold for all t € [0, T(oor)), Where the implicit constants are independent of c:

le™2 JuaPNr 2175, S €A+ AUHTON@) + [l 2 uPYRC s, (11-18)
le™2 JuaPNr S| 75, ) S A+ AT @) + le™ 2 /PN DY Ty . (11-19)

Proof. Applying first Proposition 11.4, and then Lemmas 11.6, 11.7, Proposition 9.4 (and using e~/ < 1),
we obtain

le™2 JHaPYr 217,

Slle™2idiv PY 2|75 Hle ™2 i eurl PYr 2|7, 5 02 (0 e PP 217

23 2y —2M,+0.8 —cu/2 Neop 12

SEU+A, O+le™ 2 JuPNec| Ty 5,
which proves (11-18). The proof of (11-19) is similar, except we use Lemmas 11.8, 11.9 instead of
Lemmas 11.6, 11.7. (]
11D. Putting everything together.
Proposition 11.11 (the main top-order estimates for the modified fluid variables). The following estimate
holds for every (t, u) € [0, TBoor)) x [0, Upl:

Ci, (8, 1) + Dy, (8, 1) S Ep 208,

Proof. Step 1: controlling ||~/ ZﬁQPNtOP (£2, S)||i2 =) via Gronwall-type argument. Given ¢ > 0, we

first apply Proposition 11.10 and then use>® Proposition 11.2 (for’” u = Up) to deduce that if ¢ > 0 is

S%Here, we again relabeled the ¢ from Proposition 11.2
57Note that in view of the fact that £2, S are compactly supported in u € [0, Uy] (by Lemma 7.1), it follows that the integral

on EIU 9 is the same as the integral on %;.
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sufficiently large (depending on ¢), then the following estimate holds, where the constants C > 0 and
C, > 0 are independent of ¢ and ¢:

lle™/2/maPYer (2, )| 725,

< CE(1 + A MH03(p) 4 Clle=2 /PN C, D) |12,

) (=)
t'=t 1

< CEA+ N4 [
r=0 H(t')

We clarify that it is only for notational convenience for the argument in (11-21)—(11-23) below that we

”e—cu/Z\/ﬁszNmp(.Q’ S)H%Z(E,/) dt’. (11-20)

have used the symbol C, > 0 to denote the fixed constant on the last line of (11-20).
We now argue by a continuity argument to show that, after choosing ¢ smaller and ¢ larger if necessary,
(11-20) implies the estimate

le™ 2PN (82, ) s, < 207 (14 )2 08). (11-21)

If it is not the case that (11-21) holds on [0, T(oor)), then by continuity, there exists T, € [0, T(Boot))
such that (11-21) holds for all ¢ € [0, T] and such that

le™ 2 /RPN (2, )75, ) = 208 (L4 A2 H08(T), (11-22)

(Z7)

However, plugging the estimate (11-21) (which by assumption holds for ¢ € [0, 7,]) into the integral
in (11-20), using Proposition 8.11 (and M, > 1) to integrate away a negative power of L,, and finally
choosing ¢ sufficiently small, we obtain that for ¢ € [0, 7, ], we have

le™2Y/BIPN (2, (5, < FCE 1+ TOR0), (11-23)

which obviously contradicts (11-22) when t = T,. It therefore follows that our desired estimate (11-21)
holds for all ¢ € [0, T(Boor))-

Step 2: deducing the estimates for C Nip (£, ) and Dy, (2, u). At this point, we can fix the constants ¢, ¢,
which we will absorb into the ensuring generic constants C. Moreover, since u € [0, Up] on the support
of 2 and S (by Lemma 7.1), we will also absorb the weights e~/2

(11-21) into the right-hand side of (11-1) and then using Proposition 8.11, we obtain

into the constants. Hence, plugging

t'=t

Chy (8, 1) + Dy, (1, 1) S & p2MH08(p) 4 f ,
r=0 H(t)
t'=t
g éSu:ZM*+O.8(t) _|_ éS/ H:ZM*fo.Z(t/) dt/ S é?)u:ZM*‘H).g(t)’ (11_24)
t'=0

as desired. O

o™ JiaP"er (2. ) 5, A1

12. Wave estimates for the fluid variables

We continue to work under the assumptions of Theorem 6.3.
In this section, we derive a priori energy estimates for the wave variables, which will in particular yield
strict improvements of the bootstrap assumptions (6-1)—(6-2). In Section 12A, we start by providing a
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somewhat general®® “auxiliary” proposition, which yields energy estimates for solutions to inhomogeneous
quasilinear wave equations in terms of norms of the inhomogeneity. The difficult aspect of the proof is
that we have to close the estimates even though L can be tending towards 0, that is, even though the shock
may be forming. We delay discussing the proof of the auxiliary proposition until the Appendix; as we
will explain, modulo small modifications based on established techniques, the proposition was proved
as [36, Proposition 14.1] (see also [52, Proposition 14.1]). Then, in Section 12B, we bound the specific
inhomogeneous terms that are relevant for our main results, that is, the inhomogeneous terms on the
right-hand sides of the fluid wave equations (5-1a)—(5-1c). Finally, in Section 12C, we prove the final
a priori energy estimates.

12A. The main estimates for inhomogeneous covariant wave equations. In this section, we state the
“auxiliary” Proposition 12.1, which yields energy estimates for solutions to the fluid wave equations.
In this section, we ignore the precise structure of the inhomogeneous terms and simply denote them
by &. That is, we state the estimates of Proposition 12.1 in terms of various norms of &. Later on, in
Proposition 12.7, we will control the relevant norms of & to obtain our final a priori energy estimates for
the wave variables. Proposition 12.1 is of independent interest in the sense that with small modifications,
it could be used to study shock formation for compressible Euler flow with given smooth forcing terms.

Proposition 12.1 (the main estimates for the inhomogeneous geometric wave equations). Let U=
(W1, W2, W3, Wy, ¥s) = (R, R—)s vZ, 03, 5), as in (2-3). Recall that the V, are solutions to the
inhomogeneous covariant wave system

}’Ll:l \Ijl:®l7

g(b)

where & = (81, By, B3, By, &) is the array whose entries are the product of W and the inhomogeneous
terms on the right-hand sides of the five scalar wave equations (5-1a)—(5-1c). Assume that the following
smallness bound holds:>°

[ P=MNee/ 2G| oo, ) < &2 (12-1)

Then there exists an absolute constant M, € N, independent of the equation of state and all other
parameters in the problem, such that the following hold. As in Theorem 6.3, let Toor) € [0, 28;1], and
assume that:

(1) The bootstrap assumptions (6-1)—(6-8) all hold for all t € [0, T(Boor)), Where we recall that in the
bootstrap assumptions, Ny is any integer satisfying Nyop > 2M, + 10.

(2) In (6-3), the parameter & is sufficiently small in a manner only on the equation of state and o.

58Using a slight reorganization of the paper, these estimates could be upgraded so that they are “black box” estimates for
inhomogeneous wave equations. Given the setup of this paper, they are not quite black box estimates because the proofs rely
on the estimates of Section 8, some of which (e.g., some of the estimates in Proposition 8.10) depend on the structure of the
inhomogeneous terms in the wave equations.

59we clarify that in our main results, in the proof of Proposition 12.7, we will show that the smallness assumption (12-1) is
satisfied for the particular inhomogeneous terms & stated in the hypotheses of the proposition. However, for the purposes of
proving Proposition 12.1, the precise structure of & is not important.
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(3) The parameter & > 0 in (6-1)—(6-8) satisfies &€'/? < & and is sufficiently small in a manner that depends
only on the equation of state, Nop, 0, g, 6 and 5;1.

(4) The soft bootstrap assumptions stated in Section 6A1 hold (including p > 0 in [0, Tooy)) X R X ).

Then the following estimates hold for every (t,u) € [0, TBoor)) X [0, Upl, where W, is defined in
Definition 2.16:

(1) The top- and penultimate-order wave energies defined in (3-2¢) obey the estimates

2M,—1.8 7 - 2M,—3.8 7 -
sup g (1)W1, N1 (7, 1) + sup (W1 Ngp—11(T, 1)
7el0,1] 7€l0,1]

s=t’ 2
5 é2—|— sup HEM*—I.S(Z’C) I"L:’j/z(t/){f ||’P[1’N‘°P]®||L2(E?) dS} dr
ief0,1] =0 $=0

+ sup M@ (LU Neolw| | X PUNenl gy P Nerl G| 1
£e[0,t]

+ sup pM 3@ LPE Ve g | | PN =gy PN =G |1y (12-2)
fel0,1] '

)

(2) For 1 < N < Nyp — 1, the lower-order wave energies Wy yy defined in (3-2c) obey the estimates

\ —2M,+2Nip—2N+1.8 . 2M,—2Niop+2N+0.2
Wi v (t, u) S &%+ max{l, p, o ()}( sup minfl, p, . ()}Qp1n+11(5))
s€[0,1]

HIALPEN | 4 X PN ) PENIS| 1, (12-3)

Remark 12.2. The proof of Proposition 12.1 follows from almost exactly the same arguments used in
the proof of [36, Proposition 14.1]. The only differences are the following two changes:

(1) We have to track the influence of the inhomogeneous terms & on the estimates.

(2) Inthree dimensions, the second fundamental form of the null hypersurfaces of the acoustical metric has
three (as opposed to one) independent components. This necessitates an additional elliptic estimate that was
not needed in the two-dimensional case treated in [36]. This elliptic estimate is standard; see [15; 17; 33].

These differences necessitate minor modifications to the proof of [36, Proposition 14.1]. We will sketch
them in the Appendix.

Remark 12.3 (additional term in the top-order estimate). In Proposition 12.1, the inhomogeneous term &
makes an additional appearance in the top- and penultimate-order estimates as compared to the estimates
of all the lower orders. By “additional appearance,” we are referring to the double time integral, which
comes from a difficult top-order commutator term that depends on the acoustic geometry; this difficult term
has to be controlled by first integrating a transport equation, which explains the double time-integration;
see the Appendix.

12B. Estimates for the inhomogeneous terms. We start by controlling the null forms in the wave
equations.
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Proposition 12.4 (control of wave equation error terms involving null forms). For Q € {in), Qb))
(see (5-6a), (5-6b)) and 1 < N < Nyqp, the following hold for all (t, u) € [0, Tgooy) X [0, Up] and for all
¢ € (0, 1], where the implicit constants are independent of ¢

I LPEN | 4 | X PN PN (19) | 11, o)

S éz max{]’ u:ZM*-i-ZNmp—ZN-i-l.S(t)} / t/ t
u'=u =
+§K[1,N](ta”)+(1+§_l)</ Fri,n (2, u') du/+/ Epi, vy (2, M)dt'> (12-4)
w'=0 '=0
and
t'=t s=t’ 2
f u:3/2(t/){ / 1P ()2 s ds} di'
=0 5=0

t'=t s=t’ 2
S e @) + f uﬁ”(r’){ / u*”z(s)[EE(?Nmp](s)ds} dr'. (12-5)
t'=0 s=0

Proof. Step 1: proof of (12-4). To bound the left-hand side of (12-4), we use the Cauchy—Schwarz and
the Young inequalities to obtain, for any ¢ > 0,

I LPEN| 4 | X PN PN (D) |11,

u'=u t'=t
S+ g“)( / Fri v (2, u') du’ + f Epi, vy (', 1) dr/) + 1PN W) 175 0y ) (12-6)
u'=0 t'=0 ’
By inspection, it can be checked that £ is a g-null form (see Definition 8.1) that is quadratic in the
wave variables. Hence, applying (10-6) with ¢V, @ =w, 9D @D <1 902 522 < &1/2 (which
is justified by the bootstrap assumptions (6-3)—(6-5)), we obtain

PN ()| < P2 w4 e 2PENX W)+ [P + PPN, LD)]). (12-7)

To bound (12-7) in LZ(MW), we control | P2 N1 | by the energies (3-2a)—(3-2c), control |pLLN] )?Wl
by (8-38), bound [PW| by (6-5), and |P>N(u, L)| by Proposition 8.14. We thus obtain the following
bound for any ¢ € (0, 1], where the implicit constants are independent of ¢:

/

uw'=u t'=t

SIPH MU 7 2 0y, S §{K[1,N](t, u)-l-f Fri v, u') d”/"‘/
u

t'=0

[E[I,N](t/» u) dl‘/}
'=0

t'=t

o —2M+2Niop—2N+1.8 o

+ &2 f max{1, p, o () dt' + &
t'=0

22 —2M,+2Niop—2N+1.8
< é“max{l, u,

+§{|K[1,N](f, u)+/
u

where in the last line, we have used Proposition 8.12.
Putting (12-6)—(12-8) together, we obtain (12-4).

(1)}
[F[I,N](t, I/t/) du' + /

t'=0

’

u'=u t'=t

Epv (@', w) dt’}, (12-8)

'=0

Step 2: proof of (12-5). We begin with (12-7) when N = Ny,p. Notice that unlike in Step 1, we now have
to control |PZN+1y| only with the E (but not F and ) energy (since we need an estimate on a fixed-¢
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hypersurface). This gives a ., 172 degeneration. The other terms can be controlled by using arguments
similar to the ones we used in Step 1. In total, for 0 <s <1t’ <t, we have

1PN () 2y S by POE] 1 () + Emax{1, p MO0 ()) (12:9)
Finally, integrating with respect to time and using Proposition 8.11, we obtain (12-5). ]

Next, we control the easy linear terms in the wave equations.

Proposition 12.5 (control of wave equation error terms involving easy linear inhomogeneous terms).
For £ € {Sév), Ly, L} (see (5-Ta), (5-7b), (5-7¢c)) and 1 < N =< Nyop, the following holds for all
(t7 u) € [07 T(BOOI)) X [0’ UO]

IQLPE N | 4+ | X PN PN (W) || 1 0y, ) S the right-hand side of (12-4), (12-10)
and

t'=t s=t’ 2
f u:3/2(t/){ f [P Nerl ()| Lz(zg)ds} dt’ < the right-hand side of (12-5). (12-11)
t'=0 K

Proof. We first pointwise bound p£ € {pS(v), uL+y, nL)} in a similar manner® to (12-7):
|PIENM(ue)) < PN (82, S)| + terms already in (12-7). (12-12)

Proof of (12-10). The terms in (12-12) that are already in (12-7) can of course be controlled as in
Proposition 12.4. We therefore focus on |[P="(£2, S)|, for which we have the following estimate using

the Cauchy—Schwarz and Holder inequalities and Proposition 9.4:
IALPE M|+ X PN PN (2, 9111 g,

u
SILPUMZ, KPR, / 1PN (2, )l i

2M*+2Nmp+2N+2 8(l)}, (12_13)

SILPUMT, o IXPUNMIWE, 0 & max(], i
which can indeed be bounded above by the right-hand side of (12-4) as claimed.

Proof of (12-11). Again, we only focus on the |P=Ner(£2, §)| term in (12-12). Using the definitions of
the V and S norms and Propositions 8.11 and 9.4, we deduce

t'=t s=t’ :
/ p:3/2(t’){/ IP=Ner (2, $) 12z ds} dt’
t s=0

=0

/

t'=t s=t 2
< / u:”(r/){ / 1 POV, () +§;/§m<s)]ds} dr’
t s

=0 5=0
t'=t s=t 2
,S é3/ u:3/2(t/){-/. u:M*+0.9(s) ds} dt/
=0 =0
< & max{l, u 233 (1)) < €2 max {1, u M (1)), (12-14)
which can indeed be bounded above by the right-hand side of (12-5) as claimed. (Il

601 fact, we can even do better than terms in (12-7) because of the extra smallness in € we have from the bootstrap
assumptions. However, we do not need this improvement for our proof.



902 JONATHAN LUK AND JARED SPECK

Finally, we consider the linear terms involving C and D.

Proposition 12.6 (control of wave equation error terms involving C and D). For
M e {c2 exp(2p)C', ¢ exp(p)@D, c? exp(2p)D, F;Sc2 exp(2p)D}
0

(¢f. main terms in (5-1a)—(5-1c)) and 1 < N < Nyop, the following hold for all (¢, u) € [0, T(Booy) X [0, Up]:
ILPY N | 4 | X PN PN (W) || 11 vy, ) S the right-hand side of (12-4),  (12-15)

t'=t s=t’ 2
f u;”(z’){ / [V (TiusY FRT ds} dt’ < the right-hand side of (12-5).  (12-16)
t'=0 s=0 ’

Proof. We first use the bootstrap assumptions (6-3)—(6-5) and (6-8) and Proposition 8.6 to deduce
1PN (um)| < wPY @, D) +|P=N"1(C, D)| + terms already in (12-7). (12-17)

=] =1

Step 1: proof of (12-15). The terms already in (12-7) were handled in the proof of (12-4), so we only
have to handle 7 and I/ in (12-17). We will use slightly different arguments for each of these two terms.
For I, we have®! by the Cauchy—Schwarz inequality, Propositions 10.6, 11.11, the bootstrap assumptions
(6-1), (6-2), and Propositions 8.6 and 8.11 that

IALPE M| 4+ | X PN PPN €, D) 11, )

!—t

t'=t
5/ Eyf vt Ly + DI wydr’
t'=0

max{1, u, (t")}max{1, u,

t'=t

o o —My~+Niop—N+0.9 —My+Niop—N+0.4

5 €1/2€3/2/ * top ™ top™ (t )}dt/
t'=0

< &2 max(l, p, TN TN 4y (12-18)

For II in (12-17), we use Cauchy—Schwarz and Proposition 10.6 to obtain

1L |+ | X PN PN DY |1,
SILPUMWT, 0+ IXPENIIL, o+ IPENTHE, DG, )

u=u
SILPUMWT, o+ IXPUNIE, / [Can—1+Day-1](t, u') du’

—2M+2Nop—2N+2.8

< |Lpt N]xanz(M )+||X73“ N]\Iflle(M )+e max{1, p, "} (12-19)

Finally, we observe that the right-hand side of (12-18) and the right-hand side of (12-19) are less than
or equal to the right-hand side of (12-4). We have therefore proved (12-15).

Step 2: proof of (12-16). Returning to (12-17), we again note that we only have to consider terms not
already controlled in Proposition 12.4. Applying Propositions 8.6, 8.11, 10.6, and 11.11, we have

1 Note that it is only at the top N = Niop level that C_/ / 2 and IDl/ is only bounded by 1, Mt Niop=N+0. 4(t ). For N < Niop,

we have the stronger estimates in Proposition 10.6, Wthh in prmmple would allow us to avoid controlling the term [ separately.
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t'=t s=t
[l [
t'=0 s=0

t'=t 5= 2
/ u:”(z/){ / [@i/,it Dy 1) + —— 1/2 [CLh, 1 TDN,, 1](s)ds} dr’
'=0 5=0 W' (s) v

!

2
[IuP=Ner (€, D)l 2, + 1PN 1€, D) 123, ] ds} dr

AN

’ !

= s=t 2
S é3f H':3/2(1,/){/ M:M*+O'4(S) ds} dt/ 5 é3u:2M*+2.3(t) S €2u* 2M.+1. S(I)
t'=0 s=0

which is therefore bounded above by the right-hand side of (12-5). ]

12C. Putting everything together.

Proposition 12.7 (main L? estimates for the wave variables). For 1 < N < Niop, the following holds for
all (t, u) € [0, T®ooy) X [0, Upl:

2M*+2Nmp —2N+1.8

W[] N](l u) < ¢ max{l 0}. (12-20)

Proof. We first use the pointwise bounds (12-7), (12-12), (12-17), the bootstrap assumptions (6-5)—(6-8),
and Proposition 8.6 to deduce that the assumption (12-1) in Proposition 12.1 on the inhomogeneous
terms (;5, i.e., the terms on the right-hand sides of (5-1a)—(5-1c), is satisfied. Hence, the results of
Proposition 12.1 are valid, and we will use them throughout the rest of this proof. We will also silently
use the basic fact that (¢, u) <1 and w,(¢) < 1; see Definition 2.16.

Step 1: N = Nyop. By the top- and penultimate-order general wave estimates (12-2) in Proposition 12.1,
the initial data assumptions in (4-1), (4-3a)—(4-4), and the bounds for the inhomogeneous terms in
Propositions 12.4-12.6, we obtain the following bound for any ¢ € (0, 1] (with implicit constants that are
independent of ¢):

sup M IS @) (Eq Nyt (Fr ) +HF 1 Ny Fo )1, N1 (Fo 1))

7€[0,1] M. —3.8 A N A A
+ sup wPM @) (Ep ngp—11F )+ Ngp—11(F 1) 1 Ngy—11(F 1)
fel0,1]
t'=t

s=t’ 2
S &+ sup W) u:3/2(t’){ / ||7>“’va]®|m<zs>ds} dr’
s=0

i€l0,1] =0
+ sup M@ (LRIl | XN g UG,
7€[0,1]

+ sup p2M38 () | LPU Moo= g XU Moo= gy LN =1 4

~ tu
te(0,7]

s=t
< &4 sup M ‘8(1)/ w2, u){f
fel0,1] s=0
+ sup LLZM* IS(I){SK[I,NK,P]G, u) "
7el0,t] 4 r= w'=u ., )
+(1+§ )(/ [E[1 Nmp](l‘ Lt)dl +/ U:[l’Nlop](l‘,M )du)}
=0 u'=0

+ sup ;M 38(1){§K[1,Nmp—1](f, u)

7€[0,1] t'=t w'=u
+(1+§1)(/ [E[I,Ntop—l](t/, u)dt/—l—/ ”:[I,Ntop—l](tv”/)d”,)}- (12—21)
t/

u'=0

/

2
_]/2(s)[E1/2 (s)ds}
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We now argue as follows using (12-21):

» We choose ¢ > 0 sufficiently small and absorb the terms

187 - 38,7 A
¢ sup M IS OK N1 (1), ¢ sup uIM TSR N, —11(FLu)
fel0,] iel0,1]

appearing on the right-hand side by the terms

M, 187 - 2M, 387 A
sup (DK, N1 (T, 1), sup W (O, Ny —11 (7, 1)
fe[0,1] fef0,1]

on the left-hand side.

e We then apply Proposition 8.12 (using that the exponents 2M, — 1.8 and 2M, — 3.8 are positive) and
Gronwall’s inequality to handle the terms involving the integrals of E and F.

This leads to the following estimate (where on the left-hand side, we have dropped the below-top-order
energies):

sup H%M*_I'S(f)([E[l,Nmp](fA, ) + Fr1, Ny (5 1) + K1 v (7, 1))
Fel0,1]

t'=t s=t’ 2
< &4 sup p2M18(h w32 u){ / uy O] N () ds} dt’. (12-22)
1€[0,1] =0 s=0 P

We will now apply a further Gronwall-type argument to (12-22). Define

() = exp( / T ds),
s=0

and, for a large € > 0 to be chosen later,

H(t) = sup 25O p™ S EE, vy (-
7€[0,¢]

From the definitions of Epj, Nigpls bs and H, the fact that ¢ is increasing, and the estimate (12-22), we find
that there exists a constant®? C,, > 0 independent of € > 0 so that

t'=t s=t' 2
H(t)<C,. <e + sup P27y 26(;)/ w32 ){/ w2 )E ], ](s)ds} dt’). (12-23)
7€[0,1] s=0 TP
Before we proceed, note that for n = 1, 2 an easy change of variables gives
s=t' ) yzf;::(;‘, Ty 049(.[) drt
/ ) 00 () ds = f "V dy < —= "% ). (12-24)
s=0 y=0
Fix t € [0, T(Boor)) and 1 €[0, t]. Since "% is decreasing and (L, is almost decreasing by Proposition 8.12,

we have, using (12-24) and the estimate (12-23) for H, the following bound for the terms under the sup

62We call the constant C « SO as to make the notation clearer later in the proof.
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on right-hand side of (12-23):

!

t'=f s=t 2
_ AL ~ _ — 1/2
WML 2%)/ u*3/2(t/){/ u*”z(s)[E[]/,pr](s)ds} dr’
t'=0 s=0

s=t'

<t siey [ o [ :
= - x [LQ(S)}‘L:OQ(S)][L*Q(S)H* *70'9(s)[E[11/,2Nmp] (S)] dS} dt’

t'=t
522M*2.6HEM*I.S(i‘)LZQ(i‘)/ u*ZM*+1.l(t/){f
t'=0 K

=0

S=

t 2
t¢(s)u*0‘9(s)H1/2(s)ds} dr’

/

=f =t 2
< 22Ma=26, 2M— L8 7y =287y (1) TR () { f Esu () ds} dr’
t'=0 s=0

. 18 2o HO 1 - - ,
5 22M* 2.6HEM* I.S(t)l. 2€(t) Q:z / [LZQ(I/)LL* O.Q(t/)]u* 2M*+2([ )dt/
t'=0

4M—4.6, 02, —2¢,~ H () o= 2€ 1y —0.9 0 N gt
<2 (1) (l)? (@), () de
t'=0
_ ~ H(t) _<H()
524M* 5.6u2.2(t) Q:3 524M* 5.6 Q:3 . (12_25)
Plugging (12-25) into (12-23), we obtain
H(t
H(@) < C**{éz + 24M*—5-6%}. (12-26)

Choosing ¢ > 0 sufficiently large such that 24M+=36/¢3 < %, we immediately infer from (12-26) that
H(t) < 2C,,&2. From this estimate, (12-25) the definition of ¢(7), and the estimate (8-35), we find that
the right-hand side of (12-22) is at most C &2, where C is allowed to depend on €. From this estimate and
the definition of Wy y)(, u), we conclude (12-20) in the case N = Nyop.

Step 2: 1 <N < Nigp— 1. Let 1 < N < Nyop — 1. Arguing like we did at the beginning of Step 1, except
for using (12-3) instead of (12-2), we obtain

Epr,a (@, u) 4+ Frooag (2, w) + I v (2, w)

. —2M,+2Niop—2N+1.8
< &max{l,p,

®)}
+ max{1, u:ZM*HN“’p_ZNH'S(t)}( sup min{1,
s€[0,1]

[E[]yN](l‘/, u) dl,+/

u'=0

2M,~2Nigp+2N+0.2
Ly

()IQp,v411(5))

/

t'=t u'=u

+§K[1,N]+(1+§_1)(/ [F[I,N](ta”/)du/>
=0
< & max(l, H:ZM*+2NLOP—2N+1.8(t)}

—2M,+2Nop—2N+1.8

2M,~2Niop+2N+0.2
+ max({1, p, e T

()}( sup min{l,

[0,£] (NQin113(s)),  (12-27)

where to obtain the last inequality, we first took ¢ to be sufficiently small to absorb ¢, »7, and then
used Gronwall’s inequality.
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Using (12-27), we easily obtain (12-20) by induction in decreasing N. Notice in particular that the
base case N = Nyp has already been proven in Step 1. (I

13. Proving the L° estimates

We continue to work under the assumptions of Theorem 6.3.

In this section, we derive L™ estimates that in particular yield an improvement over the bootstrap
assumptions we made in Section 6A. This is the final section in which we derive PDE estimates that are
needed for the proof of Theorem 6.3; aside from the Appendix, the rest of the paper (i.e., Section 14)
entails deriving consequences of the estimates and assembling the logic of the proof.

We first bound (in Propositions 13.2, 13.3) the L® norm of the fluid variables, specific vorticity,
entropy gradient and modified fluid variables and their P derivatives using the energy estimates we have
already obtained and Sobolev embedding (Lemma 13.1). Then, in Propositions 13.3 and 13.4, we control
derivatives of these variables that involve one factor of X by combining the just-obtained L°°-estimates
for P-derivatives with the (wave or transport) equations.

Lemma 13.1 (Sobolev embedding estimates). Suppose ¢ is a smooth function with u-support in [0, Up].
Then, for everyt € [0, Tgoor)), we have the estimate

2 2
o) S sup 1P= @l 2, + sup ILP= @l 25 (13-1)
uel0,Uo] uel0,Uo]

Proof. First, using standard Sobolev embedding on T2, using (2-28b)—(2-28c¢) to express #,, #3 in terms
of derivatives with respect to {Y, Z}, comparing the volume forms using Definition 3.1, and using the
estimates of Proposition 8.7, we deduce

1 1
2
Il S Y. < / |5 ¥ 1 dx dx) 5( / |P52¢|2d>»g) = 1P=*¢ll2,,).  (13-2)

i+j<2
To complete the proof of (13-1), it remains only for us to control the right-hand side of (13-2) by showing
that for any smooth function ¢ (where the role of ¢ will be played by P=2¢), we have

lollzze,.,) = Cllellize,,) + CIILell 2 - (13-3)
To prove (13-3), we start by using the identity #, = L — LAJ, (see (2-27a)) to deduce that

% 0% dx? dx’ :2/ 0¥, dx? dx’ :2/ ¢L¢dx2dx3—2/ LA Jag dx? dx’
Et,u Zt.u Z1‘,14 Et.u

= 2/ oL dx?dx’ +/ Q> (ALY dx? dx3, (13-4)
et u tu
where in the last step, we integrated the geometric coordinate partial derivatives g4 by parts (and we

recall that capital Latin indices vary over 2, 3). Again using (2-28b)—(2-28c¢) to express d,, #3 in terms
of derivatives with respect to {Y, Z}, and using the estimates of Propositions 8.6 and 8.7, we find that



THE STABILITY OF SIMPLE PLANE-SYMMETRIC SHOCK FORMATION 907

|aALA| < C. From this estimate, (13-4), and Young’s inequality, we deduce that

a
—/ p*dx*dx?
ot Je,,

§C/ |L<p|2dx2dx3+C/ p*dx*dx>. (13-5)
b4 Lru

Integrating (13-5) with respect to time, using the fundamental theorem of calculus, and then applying
Gronwall’s inequality, we find that

/ ¢2dx2dx3§C/ (pzdedx3+C/ / |Lo|?dx*dx>dt’. (13-6)
Zt.u eo.u t'=0 I

u

Again comparing the volume forms using Definition 3.1 and using the estimates of Proposition 8.7, we
arrive at the desired bound (13-3). O

Proposition 13.2. The following L™ estimates hold for all t € [0, T(goot)):
P N2 o5y S €, (13-7)
[P=Ner =M 22, )z, + PN, D)z, S 2 (13-8)

Proof. These two estimates follow as immediate consequences of the energy estimates (respectively
for (V, S), (C, D) and W) in Propositions 9.4, 10.6, and 12.7, Lemma 13.1, and the initial data size-
assumptions (4-4)—(4-6). [l

Proposition 13.3. The following L* estimates hold for all t € [0, Tgoor)):

IRy Se & IRy, 07 0% 9l S &, (13-9a)
IXRen sy <28, IX (R, 0%, 0% )iz S & (13-9b)
||7)[1leop_M*_4]}?\IJ”LOO(E[) 5 . (13-9¢)

Proof. Step 1: proof of (13-9a). Since Lt =1, we can apply the fundamental theorem of calculus along
the integral curves of L to deduce that for any scalar function ¢, we have

t

Il < Il s + / 1Ll s,y . (13-10)
=0

[/
By Proposition 13.2, we have ||LW||1~(x,) < €. From this estimate, the data assumptions (4-3a) and
(4-3c¢), and (13-10) with ¢ = W, we conclude the desired bounds in (13-9a).

Step 2: an auxiliary estimate for try X. We need an auxiliary estimate before proving (13-9b). To start,
we note that the same arguments used to prove Proposition 8.6, based on the transport equation® (2-41),
but now with the estimate (13-7) in place of the L> bootstrap assumptions for || P!1Ner=M=2ly | Lo(3,)
in (4-4), yield the estimate

[P N M3 oo,y S €. (13-11)

We next use Lemmas 2.23 and 2.32, and the fact that the Cartesian component functions X!, X2 X3 are
smooth functions of the L’ and W (see (2-23)) to write the identity (2-38b) in the following form, where f

63Note importantly that the right-hand side of (2-41) does not contain an XU term!



908 JONATHAN LUK AND JARED SPECK

schematically denotes smooth functions: try X = f(L}, W)PL! 4 f(L', ¥)PW. From this equation, the
estimates of Proposition 13.2, (13-9a), and (13-11), we obtain the desired auxiliary estimate:

| P=Noo =M=ty ¥l ooy S €. (13-12)
Step 3: controlling P=Nop=M:~4] X, By [52, Proposition 2.16], the wave operator is given by®*

WO,y f = —LULf +2X )+ uAf — iy xX f — g kLf = 2u”-df. (13-13)

Consider now the wave equations (5-1a)—(5-1c). We will now bound the inhomogeneous terms in these
equations. For Q € {Qév), 1), Qs ), we first apply (10-5) with ¢V, ¢ =, oD, @D <1 1.2,
@2 < € (which is justified by Proposition 13.2 and the bootstrap assumptions (6-3)—(6-5)), and then

use (6-3)—(6-5) and Propositions 8.6 and 13.2 to obtain
| p=Nen=Me=4 () | S [P Mo M3 |- g P N~ Mot x| P Moo= Moy 11} S &0 (13-14)

For £ € {ﬂiv), ,S(i), 2(5)} and
M e {c2 exp(2p)C', ¢ exp(p)@D, 2 exp(Zp)D},
Q

we use the pointwise bounds (12-12), (12-17) together with (6-3)—(6-8) and Propositions 8.6 and 13.2 to
obtain
|P=Nee= MR ()| o PN | S & (13-15)

Combining (13-14) and (13-15), we thus obtain
|7)§Ntop*M*74(HDg \Ij)| 5 é (13-16)

We now use (13-16) together with (13-13) to control P=Nee=M-=4 X\, The key point is that every
term in P=Ner—M+=4(13.13) except for PSN‘°P_M*_4(—2L)?\P) is already known to be bounded in L™
by O(€). More precisely, we express the Ricci coefficients on the right-hand side of (13-13) using
(2-38b)—(2-38d) and A using Lemmas 2.24 and 2.32. We also use the transport equation (2-40) to
express® the factor of Lyt on the right-hand side of (13-13) as the right-hand side of (2-40). Then using
Propositions 8.6, 8.7, and 13.2, the estimates (13-9a) and (13-11)—(13-12), and the bootstrap assumptions
(6-3)—(6-5) (to control all X W-involving products on the right-hand side of (13-13) except —2LX ), we
obtain [P=Ne~Mi~41 X\| < &. Also using the first commutator estimate in (8-12) with ¢ = X W and the
bootstrap assumption (6-5), we further deduce that

ILP=Neor =M X Q|| oy S [P=Neon=Memd L X | 4 @ 1/2 Pl N =M= | < g (13-17)

Step 4: proof of (13-9b) and (13-9¢c). We finally conclude (13-9b) and (13-9c) using (13-10) and (13-17),
together with the initial data bounds (4-3b), (4-3c) and (4-4). [l

64 Here, A is the Laplace—Beltrami operator on £ ,, which can be expressed as a second order differential operator in ¥ and
Z with regular coefficients.

65This step is needed to avoid having to control Niop — My — 3 P-derivatives of i in L®°, since Proposition 8.6 does not
yield L control of that many derivatives of L.
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Proposition 13.4. The following L™ estimates hold for all t € [0, Tgoor)):
IP=Nep ==X (2, 8) Lo, ) S €2

Proof. We apply P=Nor=M:=4 (5 (8-4)—(8-5) and then bound all terms on the right-hand side in L using
Propositions 8.6, 13.2, and 13.3. |

14. Putting everything together

This is the concluding section. First, in Section 14A, we use the estimates derived in Sections 7-13 to
conclude our main a priori estimates, i.e., to prove Theorem 6.3.

With the help of Theorem 6.3, all of the main results stated in Section 4B are quite easy to prove. We
will prove Theorems 4.2 and 4.3 in Section 14B, Corollary 4.4 in Section 14C, and finally, Corollary 4.5
in Section 14D.

14A. Proof of the main a priori estimates.
Proof of Theorem 6.3. We prove each of the four conclusions asserted by Theorem 6.3.

(1) By Proposition 12.7, for 1 < N < Nyp, the following wave estimates hold:

o —2M+2Niop—2N+1.8
Wy (1) < & max{l, w, T @),

Hence, the inequalities in (6-1)—(6-2) hold with & replaced by C &>.
(2) By (13-9a)—(13-9b), the inequalities in (6-3) hold with &!/2 replaced by C,& and 3 replaced by 25.
(3) By (13-7) and (13-9a)—(13-9c), the inequalities in (6-4)—(6-5) hold with gl2 replaced by Cé.
(4) By (13-8) and Proposition 13.4, the inequalities (6-6)—(6-8) hold with & replaced by C &%/ O

14B. Proof of the main theorems.

Proof of the regularity theorem (Theorem 4.2). By the main a priori estimates (Theorem 6.3) and a
standard continuity argument, all the estimates established in the proof of Theorem 6.3 hold on [0, T') x X.
As a consequence, the energy estimates (4-7a), (4-7b) and (4-7c) follow from Propositions 12.7, 9.4, 10.6,
and 11.11. As for the L estimates, (4-8a) holds thanks to (13-7) and (13-9c¢); (4-8b) and (4-8c) hold
thanks to (13-9a) and (13-9b) respectively; and (4-8d) holds thanks to (13-8) and Proposition 13.4.

Moreover, Lemma 2.24, the identity J, = L — LA3, (see (2-27a)), and the L™ estimates mentioned
above, together with those of Propositions 8.6, 8.7, and 8.10, imply that the solution can be smoothly
extended® to [0, T] x R x T2 as a function of the geometric coordinates (¢, u, x2, x3).

It remains for us to show that the solution can be extended as a smooth solution of both the geometric and
the Cartesian coordinates as long as inf;¢jo, ) 14 (f) > 0. Now the estimates (4-8a)—(4-8c), Lemma 2.22, and
the assumed lower bound on p, together imply that the fluid variables and their first partial derivatives with
respect to the Cartesian coordinates remain bounded. Standard local existence results/continuation criteria

56Note that these estimates imply that the @; derivatives of many geometric coordinate partial derivatives of the solution are
uniformly bounded on [0, 7] x R x T2, which leads to their extendibility to [0, T'] x R x T2.
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then imply that the solution can be smoothly extended in the Cartesian coordinates to a Cartesian slab
[0, T +€] x X for some € > 0. Finally, within this Cartesian slab, one can solve the eikonal equation (2-13)
such that the map (¢, u, x2 x> ¢, x, x%, xY) is a diffeomorphism from [0, T 4+ €] x R x T2 onto
[0, T 4 €] x X; the diffeomorphism property of this map follows easily from the identity #,x! = pc?/X!
(see (2-28a)) and the fact that pc?/ X! < 0in [0, T + €] x R x T? whenever ¢ is small enough, thanks to
i > 0, (2-25b), and the estimates of Proposition 8.7 for X ésmall) and ¢ — 1. This implies that the solution
can also be smoothly extended in the geometric coordinates (z, u, x2, x3). O

Proof of the shock formation theorem (Theorem 4.3). Step 1: vanishing of p,. First, we will show that
(1) = 1+ Oy(&) + O(&) — byt (14-1)

To prove (14-1), we start by using (2-40), (2-42), and the L estimates established in Propositions 8.6
and 8.7 and Theorem 4.2 to deduce that

Lu=—3c"(c ey + DXRG) +O(8) (14-2)
and
1 —1,.—1 _ 9 1 —1,.—1 o . 0
L{Zc (e + D} =0, L{ze (¢ lep+ DXRG = 0(8). (14-3)

Moreover, from (2-13), (2-14), and our data assumptions (4-3a) and (4-3c), we have the following initial
condition estimate for

5= 1+ O0y(&) + O(&). (14-4)

From (14-2)—(14-4), (4-2), and the fundamental theorem of calculus along the integral curves of L (and
recalling that Lt = 1), we conclude (14-1).

Step 2: proof of (1), (2), and (3). Define
T(sing) = sup{T € [0, 25;1] : a smooth solutions exists with w > 0 on [0, T) x X}. (14-5)

From Theorem 4.2, it follows that either T sig) = 28; !or liminf, ST M (t)=0.

Using (14-2), we infer that w, () first vanishes at a time equal to {1 + O, (&) + O(&)}5; . From this
fact, the definition of T(si,s), and the above discussion, it follows that this time of first vanishing of . (¢)
is equal to T(sing), Which implies (4-9). Using Theorem 4.2 again, we have therefore proved parts (1), (2)
and (3) of Theorem 4.3.

Step 3: proof of (4). In the next step, we will show that the vanishing of p, along X7, = coincides with
the blowup of [3;R(+,| at one or more points in X7, ; that will show that T(sing) is indeed the time of
first singularity formation and in particular yields the conclusion (4) stated in Theorem 4.3.

Step 4: proof of (5). We now prove that #jowup = #vanish- This in particular also implies the blowup-
claim in conclusion (4) of Theorem 4.3. We first prove Hiowup S Fvanish- It (u, x2, x3) ¢ Pyanish, then
u has a lower bound away from O near (T(sing), U, x2, x3) and thus the estimates in Theorem 4.2 (and
Lemma 2.22) imply that the fluid variables are C! functions of the geometric coordinates and the Cartesian
coordinates near the point with geometric coordinates (T(sing), U, x2, x3), i.e., (u, x2, x3) & Solowup-
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To show Aowup =2 -Pvanish» SUppose (u, x2, x3) € Fanish. Let B(t) denote the ¢-parametrized integral
curve of L emanating from (T sing), 4, x2 x3). Note in particular that po B (T(sing)) = W(T sing), U, x%x3) =0,
and recall that Lt = 1. We next use (14-2)—(14-4), (4-2), (4-9), and the fundamental theorem of calculus
along the integral curve B(z) to deduce that, for 0 <7 < T{sing), We have

He™ e esp+ DIo B0) x [XR 4l 0 (1) = 138,

(for otherwise, wo B(T(sing)) = 0 would not be possible). Also using (2-26b), Propositions 8.6, 8.7, and
the L°° estimates of Theorem 6.3, we find that the following estimate holds for 0 < ¢ < Tsing):

3le @ esp + Do BO) X [ndi Rl 0 B(1) = 30
In particular, also considering Remark 4.1, we deduce that
5. . 1
3 limsup ——— =0
(C C,p+1)|013(0) ”«T(;ng) Hoﬂ(f)

limsup [31R4))| 0 B(1) >
T 2e

sing)

Hence (u, x%, x3) € “blowup> Which finishes the proof that Ajowup = Fvanish-

Finally, we prove that A nish = R X T? \ Stegular- The direction C holds since -#yanish = Zblowup and
obviously Fiowup S R X T? \ Stegular- We now show the direction 2. Suppose that (u, x2, x3) & Solowups
ie., W(Tsing), U, x2, x3) > 0. Then the estimates with respect to the geometric vectorfields established
in Theorem 4.2 and Lemma 2.22 imply that in a neighborhood of (7(sing), u, x2, x3) intersected with
{t < T(sing)}, the fluid variables remain C ! functions of the geometric coordinates and Cartesian coordinates.
We have therefore proved part (5) of Theorem 4.3, which completes its proof. ]

14C. Nontriviality of 2 and S (Proof of Corollary 4.4).

Proof of Corollary 4.4. Using equations (14-2)—(14-4), we deduce (recalling that &'/ < & by assumption)
that along any ¢-parametrized integral curve S(¢) of L emanating from X (i.e., ,BO(O) = 0, where 8¢
denotes the Cartesian components of ), we have pog(f) =1— %z‘[c‘1 (¢! c.pt+ I)JV(R(JF)] 0 B(0)+ O, (&).
From this bound, (4-9) (which implies that 0 < ¢ < T(sing) = {1 + O(&) + (’)((‘3:)}5; 1, (4-2), and the
assumption (4-10), we see that if |u o B(0) — &+ 67| > 3&5.! (where u o B(0) is the value of the
u-coordinate at 5(0)), then po B(¢) > % for 0 <t < T(sing) (assuming that & and € are sufficiently small).

Now fix any (u,, xf, xfj) € Hvanish (that is, W(T{sing), U, xf, x:) = 0). We will show that under the
assumptions of the corollary, there is a constant C > 1 such that

C7'& < |S(Tising)s s, x2, x| < C&,  CT'& < |2(T(sing)» s, x2, x7)| < C&% (14-6)

Clearly, the bounds (14-6) imply the desired conclusion of the corollary.

To initiate the proof of (14-6), we let Bsing)(f) denote the z-parametrized integral curve of L pass-
ing through (T sing), t+, xf,
along Bsing) (and thus u o B(sing)(0) = u), the results derived two paragraphs above guarantee that
luy — 6+ S; 1| < 3&5; I In particular, in view of the initial condition (2-13) for u along Xy, we see that

1B in 00— 5.1 <3&b !, where Blsin NOE x "0 Bsing) (0) is the x'-coordinate of the point Bsing) (0) € Zo.

3). Then since (2-21) implies that the coordinate function u is constant

Xx
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Then, since Proposition 8.6 yields that (d/dt)f' = Lp' = L' =1+ L! )= 1+ O, (&), we can integrate

(small
in time and use (4-9) to deduce that

B (Tising) = B(0) + Tising) + Oy (8) Tising) = —5 1 + Tsing) + O4(6) Tising) = Oy (5087

That is, the x'-coordinate of the singular point (T(sing), U+, xf, x;:) is of size O,(&)S; L

Let now Ysing) be the integral curve of B passing through the singular point (7 sing), tx, x2,x2) as
above. Since (2-23) and (4-8b) imply that B = 9, + O,(&)d, we can integrate with respect to time along
Y(sing) and use (4-9) and the bound on the x!-coordinate of the singular point (T(sing), U+, xf, x;z) proved
above to deduce that y(sne) intersects Xy at a point ¢ with x!-coordinate ¢' of size ¢! = O.(&)S*_l. In
view of the initial condition (2-13) for u along X, we see that the u-coordinate of ¢!, which we denote
by uly, satisfies |u|, — 6| = O.(&)S;l. From this bound and the assumption (4-11), we see that

<Ry <& & <S8 (14-7)

To complete the proof, we need to use (14-7) to prove (14-6). To this end, we find it convenient
to parametrize y(sing) by the eikonal function. Since (2-23) and (2-21) guarantee that pBu = 1, this
is equivalent to studying integral curves of uwB. That is, we slightly abuse notation by denoting the
reparametrized integral curve by the same symbol y(sing); i.€., V(sing) SOlves the integral curve ODE
(d/du)y(sing)(u) = WB o Y(sing) (). To proceed, we multiply the transport equations (5-2a) and (5-2¢)
by u and use (2-23), (2-21), Lemma 2.22, Propositions 8.6, 8.7, and the L estimates of Theorem 6.3
to deduce that along y(sing), (5-2a) and (5-2¢) imply the following evolution equations, expressed in
schematic form:

d

d_uQ © V(sing)(”) =0()K2o V(sing)(”) +O()So V(sing)(”), (14-8)
d

ES © V(sing)(”) =0(1)So V(sing) (). (14-9)

From the evolution equations (14-8)—(14-9), the initial conditions (14-7), and the fact that 0 < u < Uy
in the support of the solution (see Section 7), we conclude that if € is sufficiently small, then there is a
C > 1 such that (14-6) holds. ]

14D. Holder estimates (proof of Corollary 4.5). Throughout this section, we work under the assumptions
of Corollary 4.5.

Lemma 14.1 (a simple calculus lemma). Let J C R be an interval. Suppose f :J — R is a C3 function
such that:

(1) f isincreasing, i.e., f' > 0.
(2) There exists b > 0 such that 3y > b for every y € J, where £ denotes the third derivative of f.

Then for any y1, y2 € J, the following estimate holds:

FOD = FOI= 2y =P
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Proof. First, note that the assumption on f® implies that f” is strictly increasing. In particular, f” can
at most change sign once.

Without loss of generality, assume y; # y,. We consider three cases: the first two are such that f”(y)
and f”(y) are of the same sign, while the third is such that they have opposite sign.

Case 1: y; < yp and f"(y1) < f”(y2) <0. By Taylor’s theorem,

FOU=102)— ) —y)+ %f”(yz)(yz —y)?

1 o
= 50— [ A= O Gt v =y dr = £ = §a =)'

where we have used f7(y2) >0, f”(y») <0 and f®(y) > b.
Therefore,

1F O = FO = FO) — FO1) = 23— y)°.

Case 2: y» < yr and f”(y1) > f”(y2) > 0. This can be treated in the same way as Case 1 so that we have

[fOD)—fO=fO1) — f) = ZZ(y1 - ).

Case 3: y; < y2, f"(y1) <0< f”(y2). Since f” is strictly increasing, there exists a unique z € (y1, y2)
such that f”(z) = 0. Therefore, using Case 1 (for y; and z) and Case 2 (for y, and z), we have
b b
FON = FODI=F02) = f@+F@=FO) = gy —z +Iy =2l = 5502 =),

where in the very last inequality we have used y; — y; < 2max{|y; — z|, |y —zl}.
Combining all three cases, we conclude the desired inequality. O

Lemma 14.2 (quantitative negativity of 8zx1). Under the assumptions of Corollary 4.5, the following
holds at all points such that (t, u) € [3T(sing)/4, Tising)) *x [6/2,36/2]:

3 o
auxl <-B.

Proof. In this proof, we will silently use the fact that the Cartesian component functions X!, X2, X? are
smooth functions of the L’ and W (see (2-23)) and the fact that ¢ is a smooth function of W.

By (2-29), to prove the lemma, we need to estimate aft = ai(pcz /X 1. To proceed, we use (2-28a)
(in particular, the fact that #,, — X is ¢, 4-tangent) and the L*° estimates of Propositions 8.6, 8.7, and 8.10

and Theorem 6.3 to deduce that
2

5o UC .
Pxl = XX(F) +0(@). (14-10)

We will now estimate the term X X (nc? /X" on the right-hand side of (14-10). We start by not-
ing that the L*° estimates of Propositions 8.6, 8.7, and 8.10 and Theorem 6.3 together imply that
|LL}? X (uc?/ X" = O(&). Therefore, letting y (¢) be any integral curve of L parametrized by Cartesian
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time ¢ (with y (0) € ¥¢) and recalling that Lt = 1, we integrate this estimate twice in time to deduce that
for ¢ € [0, T(sing)), we have

2 2 2
o« (uc o« (e 5 o
Xx (%) oy () = [XX (;—1)} 0y (0) +I[Lxx(%)] 0y (0) + O(&)
o o uc? oo [ uc? .
where to deduce the last equality, we used in particular (8-27).

Next, using the transport equation (2-40), (2-42), the fact that X [x,= —cd; (by (2-7), (2-13), (2-26b),
and the normalization condition g(X, X) = 1), and the L™ estimates mentioned above, we deduce that

o« (uc? .. c?
|:XXL<F)i| oy(0) = [XX{(Lu)F” oy (0)+0O(€)
= JIXX((ep + DEARG oy O +0@).  (1412)

Next, using that X [y,= —cd;, and using that u [x,= 1/c (this follows from the initial condition in
(2-13) and the fact that (2-21) implies that Xu = 1/u), we deduce

v o pcz ¢ o
XX > Iso=—XX(1)=0. (14-13)
Combining (14-11)—(14-13), we find that
2
oo HC I oo > o
XX(F) oy(t) = 5[XX{(c 1c;p +DXR)Hoy(0)+0(é). (14-14)

From (14-14) and our assumption (4-12), we deduce that at any point whose corresponding #-coordinate®’
satisfies u € [6/2, 36/2], we have

2
xx(%) oy (1) < =2t5.p+ O(8). (14-15)

In particular, for points whose corresponding u- and z-coordinates satisfy, respectively, u € [6/2, 36/2]
and ¢ € [3T(sing)/4, T(sing))> We have, in view of (4-9), the estimate

) o
. - 3 o o
XX(%)oy(t) 5—76—%(’).(&)6*[5—#0(@:). (14-16)
Combining (14-10) and (14-16), we conclude the lemma. O
Lemma 14.3 (the main Holder estimate for the eikonal function). Under the assumptions of Corollary 4.5,
the following holds for t € [3T(sing)/4, T(sing)):

“w lu(p1) —u(p2)| <5p-13,

prpress, prps disteuc(p1, p2)1/3 —
u(p;)el6/2,36/2]

Above, u(p;) denotes the value of the eikonal function at p;, x(p;) denotes the Cartesian spatial coordi-
nates of p;, and distgyc(p1, p2) denotes the Euclidean distance in X, between p and p;.

67Recall that u Igp=6— x! and the u-value is constant along the integral curves of L by virtue of the first equation in (2-21).
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Proof. Step 1: estimating min,(p;)—,, distgyc(p1, p2) by carefully choosing two points. Consider two
distinct values u1, u, which obey u; € [6/2,36/2]. By compactness of the constant-u hypersurfaces
in X, there exist points py, p> € ; with u(p;) = u; and distguc(p1, p2) = miny(p,)=y, distgwc(p1, p2). In
particular, p; and p; are connected by a Euclidean straight line L, ,, which is Euclidean-perpendicular
to {# = u;} at the point p; fori =1, 2.

Now by Lemma 2.22 and (2-21), the Euclidean gradient of u satisfies

wou =c2X, i=1,2,3. (14-17)

Recalling (by Proposition 8.7 and conclusions (2) and (3) of Theorem 6.3) that X' =—1+ 0,(&),
c2X?, c72X? = 0,(&), we deduce from (14-17) that L, p, makes a Euclidean angle of O,(&) with
respect to d;. Therefore, using (14-17) again (which implies that constant-u hypersurfaces in ¥; make an
angle O(&) with constant-x! planes), we infer that there exist®® p;, p, such that:

(1) ulpi) =u;.

(2) 0; is tangent to the Euclidean line £ connecting p; and p;.

(3) miny (p)—; disteuc (p1, p2) = disteuc(P1, P2) = 5 disteuc(P1, p2) = 51" (p1) —x' (02)]-
We fix such a choice of (p1, p) for any given (u1, up) (with uy # uy).

Step 2: estimating |x1(p1) — xl(pg)l. By (2-29), Proposition 8.7, and conclusions (2) and (3) of
Theorem 6.3, we have
Jux' = 1W(=1+0,(&).

Hence, for every fixed (xz, x3), xlisa strictly decreasing function in u. Moreover, by Lemma 14.2,
aixl < —[03. Hence, we are exactly in the setting to apply Lemma 14.1 (for the one-variable function
f(u) = —x'(u), where (x2, x3) is fixed, and b = f3) to obtain

B
) —x ()| = ol — ol (14-18)
In view of our choice of p; and p, in Step 1, we conclude from (14-18) that
lu(p1) —u(p2)| lur — us|
sup - 173 = sup - : 1/3
p1.p2e5e pi#ps diStEuc(P1, p2) w#wy  06p pes, u(pn=u; disteuc(p1, p2)
u(pi)el6/2,36/2] u; €[8/2,36/2]
<23 swp el ggiag-1s < spo1s, O

ppreSep#py X1 P1) —xt(p) |13
u(p;)€[6/2,36/2]

We are now ready to conclude the proof of Corollary 4.5.

Proof of Corollary 4.5. Our starting point is the observation that the estimates in Theorem 4.2 guarantee
that, for at each fixed r with 0 <7 < T sjyg), the fluid variables and higher-order variables p, vi, 21 8L C
and D are all uniformly Lipschitz when viewed as functions of the (u, x>, x3)-coordinates. Therefore, the
key to proving Corollary 4.5 is to understand the regularity of the map (x!, x2, x3) — (u, x2, x3).

68We can, for instance, take p1 = p1 and let p, be the unique point in both the level set {# = u,} and the line passing through
p1 with tangent vector everywhere equal to 9.
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To this end, we first note that by the assumption (1) in Corollary 4.5, the equations (14-2)—(14-4), (4-9),
and the arguments given in the proof of Corollary 4.4, it follows that away from u € [36/4, 5G6/4], we
have | > % From this lower bound, Lemma 2.22, and the estimates of Proposition 8.7, we see that when
u ¢ [36/4,56/4], the map (x!, %2, x3) > (u, x2, x3) remains uniformly Lipschitz (in fact, we could
prove that it is even more regular). Combined with the aforementioned fact that p, vi, 21, §', ¢ and D
are uniformly Lipschitz in the (u, x2, x3)-coordinates, we see that at each fixed 7, with 0 <7 < Tising)»
p, vi, 21, S, ¢, and D are also uniformly Lipschitz in the (x!, x2, x3)-coordinates away from u €
[36/4,56/4]. Moreover, (14-1) guarantees that in the region {0 < ¢t < 3T (sne)/4}, we have p > %.
Thus, for the same reasons given above, the map (!, x2, x3) = (u, x2%, x3) is uniformly Lipschitz in
{0 <t < 3T(ing)/4}, and thus p, v', 27, ', C', and D also remain uniformly Lipschitz in the (x!, x2, x%)-
coordinates in this region.

It remains for us to consider the difficult region in which u € [36/4,56/4] € [6/2,36/2] and t €
[3Tsing) /4, T(sing))- Using Lemma 14.3, we see that the map (x!, x2, 23 > (u, x2, x3) is uniformly ci3
in this difficult region. Hence, p, v, £2!, %, C!, and D all have uniformly bounded Cartesian spatial C'/3
norms in this region as well. ]

Appendix: Proof of the wave estimates

In this appendix, we sketch the proof of the wave equation estimates, that is, of Proposition 12.1. As we
already discussed in Section 12A, although the wave equation estimates that we need are almost identical
to the ones derived in [36], there are two differences:

(1) The wave equations in Proposition 12.1 feature the inhomogeneous terms &, and we need to track
the influence of these inhomogeneous terms on the estimates. Recall that the precise inhomogeneous
terms are located on the right-hand sides of (5-1a)—(5-1c), but for purposes of proving Proposition 12.1,
we do not need to know their precise structure.

(2) Recall that our commutation vectorfields {L, Y, Z} are constructed out of the acoustic eikonal
function u, and hence the commuted wave equations feature error terms that depend on the acoustic
geometry. In three dimensions, some additional arguments are needed (compared to the two-dimensional
case treated in [36]) to control the top-order derivatives of some of these error terms.

The issue (2) is tied to the fact that the null second fundamental form of null hypersurfaces in 1+3
dimensions has now three independent components, which stands in contrast to the case of 1+2 dimensions,
where it has only a single component (i.e., it is trace-free in 142 dimensions). This issue is by now
very well-understood, and it can be resolved by using an elliptic estimate. For completeness, we will
nonetheless sketch the main points needed for the argument in this appendix.

We now further discuss the issue (2). In 142 dimensions, try X satisfies a transport equation known as
the Raychaudhuri equation69 (see [52, (6.2.5)]):

ML try X = (L) try X — u(try )* — pRicr, (A-1)

%Note that this is a purely differential geometric identity that is independent of the compressible Euler equations.
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where Ric is the Ricci curvature of the acoustical metric g and Ricz; =Ricqg LYLA. In contrast, in 143 di-
mensions, the right-hand side of (A-1) features some additional terms. Specifically, in 143 dimensions,
the Raychaudhuri equation takes the following form (see [48, (11.23)]):

ML try X = (L) try X — uix|® — pRicz = (Lp) try X — u(try ) — pI%I* — pRicre, (A-2)
where X is the traceless part of , i.e., it can be defined by imposing the identity x =X + %(trg X)¢. In
other words, (A-2) has an additional —p|%|? term compared to (A-1), and this additional term cannot
be bounded using the only the transport equation (A-2), (since the left-hand side of (A-2) features a
transport operator acting only on the component try X, as opposed to the full second fundamental form ).
The saving grace, however, as already noticed in [15] (see also [17; 33]), is that one can use geometric
identities (specifically, the famous Codazzi equation) and elliptic estimates to control Yy in terms of
d try X plus simpler error terms. A top-order version of this kind of argument allows one to control the
difficult top-order derivatives of the term —1|X|? on the right-hand side of (A-2); see Section A5 for the
details. We remark that for the solutions under study, the —u|{|? term is quadratically small and, as it
turns out, it does not have much effect on the dynamics.

Al. Running assumptions in the appendix and the dependence of constants and parameters. Through-
out the entire appendix, we work in the setting of Proposition 12.1. In particular, we make the same
assumptions as we did in Theorem 6.3 (which provides the main a priori estimates), as well as the
smallness assumption (12-1) for the inhomogeneous terms &.

Our analysis involves various constants and parameters that play distinct roles in the proof. We have
already introduced these quantities earlier in the article. For the reader’s convenience, we again provide a
brief description of these quantities in order to help the reader understand their role in our subsequent
arguments in the appendix.

°

 The background density constant ¢ > 0 was fixed at the beginning of the paper. The parameters &, 0.,
8, & and & measure the size of the x!-support and various norms of the initial data; see Section 4A.

* As in the rest of the paper, the positive integer Ny, denotes the maximum number of times that we
commute the equations for the purpose of obtaining L>-type energy estimates.

e My denotes an absolute constant, that is, a constant that can be chosen to be independent of Ny, the
equation of state, o, G, §, and S; I aslong as & and & are sufficiently small. The constants M, arise as nu-
merical coefficients that multiply the borderline energy error integrals; see in particular the right-hand side
of (A-37). The universality of the My, is crucial since, as the next two points clarify, they drive the blowup-
rate of the top-order energies, which in turn controls the size of largeness of Ny, needed to close the proof.

» As in the rest of the paper, the positive integer M, controls the blowup-rate of the high-order energies.
The following point is crucial: for the proof to close we need to choose M, to be sufficiently large in a
manner that depends only on the absolute constants M. In particular, M does not depend on Nyp.

* Once M, has been chosen to be sufficiently large (as described in the previous point), for the proof
to close we need to choose Ny to be sufficiently large in a manner that depends only on the integer M

fixed in the previous step.
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» Once Ny has been chosen to be sufficiently large (as described in the previous point), to close the
proof, we must choose € to be sufficiently small in a manner that is allowed to depend on all other
parameters and constants. We must also choose & to be sufficiently small in a manner that depends only

on the equation of state and 6. We always assume that &'/? < &.

o In contrast to M, the constants C” are less delicate and are allowed to depend on the equation of state,
0, 6, 8, and 8; I We use the notation C’ to emphasize that these constants multiply difficult, borderline
energy estimate error terms, but we could have just as well denoted these constants by C (where C has
the properties described in the next point), and the proof would go through.

o Unless otherwise stated, “general” constants C are allowed to depend on Nyop, Maps, the equation
of state, o, &, 0, and 6;1. When we write A < B, it means that there exists a C > 0 with the above
dependence properties such that A < C B. Moreover, A ~ B means that A < B and B < A.

A2. An outline of the rest of the appendix. In Sections A3-A8, we will derive the estimates we need to
prove Proposition 12.1. The conclusion of the proof of Proposition 12.1 is located in Section A9.

Proposition 12.1 is an analog of the similar result [36, Proposition 14.1]. In fact, in our proof of the
proposition, we will exactly follow the strategy from [36]. For this reason, we will only focus on terms
which did not already appear in [36]. We begin by identifying the most difficult wave equation error
terms in Section A3. As in [36; 52], these hardest terms are commutator terms involving the top-order
derivatives of try X, which we control using the following steps:

» In Section A4, we write down the transport equations satisfied by the important modified quantities.
The modified quantities are special combinations of solution variables involving try x. With the help of
the Raychaudhuri equation (A-2), the modified quantities will allow us to avoid the loss of a derivative at
the top order and/or allow us to avoid fatal borderline error integrals.

o In Section A5, we use elliptic estimates on ¢, , to control the top-order derivatives of X in terms of the
modified quantities.

 In Section A6, we define partial energies, which are similar to the energies we defined in Section 3B,
but they control all wave variables except for the “difficult” one R4, (which is such that [0;R (4| blows
up as the shock forms). As in [36], the partial energies play an important role in allowing us to close the
proof using a universal number of derivatives, that is, a number Ny, that is independent of the equation of
state and all parameters in the problem; the role of these partial energies will be made clear in Section A9.

 In Section A7, we use the transport equations in Section A4 and the estimates in Section AS to obtain
the bounds for the top-order derivatives of try X.

At this point in the proof, we will have obtained all of the main new estimates we need to prove
Proposition 12.1. In Section A8, we use our estimates for the top-order derivatives of try X to derive
preliminary energy integral inequalities for the wave equation solutions. These are the same integral
inequalities that were derived in [36, Proposition 14.3], except they include the new terms generated by
the inhomogeneous terms & featured in the statement of Proposition 12.1. Finally, in Section A9, we
use these integral inequalities and a slightly modified version of the Gronwall-type argument used in the
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proof of [36, Proposition 14.1], carefully tracking the different kinds of constants, thereby obtaining a
priori estimates for the energies and concluding the proof of Proposition 12.1.

We close this section with three remarks to help the reader understand how we use cite/use results that
were proved in [36].

Remark A.1 (implicit reliance on results we have already proved). The estimates in this appendix rely,
in addition to the bootstrap assumptions, on many of the estimates that we independently derived in
Section 8, such as the results of Propositions 8.6, 8.7, 8.10, 8.11, 8.12, and 8.14. Many of the results that
we cite from [36] rely on these propositions, and we will not always explicitly indicate the dependence of
the results of [36] on these propositions.

Remark A.2 (¢ vs. €'/2). The bootstrap smallness parameter ¢ from [36] should be identified with
the quantity eY2 in our bootstrap assumptions (6-4)—(6-8). For this reason, various error terms from
[36] reappear in the present paper, but with the factors of ¢ replaced by &!/2. This minor point has no
substantial effect on our analysis, and we will often avoid explicitly pointing out that the error terms from

[36] need to be modified as such.

Remark A.3 (vorticity terms have been absorbed into Qg). Many error terms in the estimates of [36]
involve vorticity terms that are generated by the vorticity terms on the right-hand side of the wave
equations. However, in this appendix, we have absorbed these error terms into our definition of the
inhomogeneous terms & in Proposition 12.1. For this reason, it is to be understood that many of the
estimates cited from [36] have to be modified so that these vorticity terms are absent and are instead
replaced with analogous error terms that depend on & (where throughout the appendix, we carefully
explain how the term & appears in various estimates).

A3. The top-order commutator terms that require the modified quantities. To begin, we recall that
{Y, Z} denotes the commutation vectorfields tangent to ¢; ,, and that we use the notation P to denote a
generic element of this set. In the following proposition, we identify the most difficult error terms in the
top-order commuted wave equations.

Proposition A.4 (identifying the most difficult commutator terms). Let & denote the inhomogeneous terms
in the wave equations from Proposition 12.1. Then solutions to the wave equations of Proposition 12.1
satisfy the following top-order wave equations (which identify the most difficult commutator terms):

p, (7PN‘°P71L\IJ) = (dﬁ\IJ)(pd7/jN‘°pfl try X) + PN~ L& + Harmless, (A-3)

nOg (PY~ Y W) = (XW) @YY 30 + ¢ X @) (ud P g x)

Niop—1 y New—1 + PN~y & + Harmless, (A-4)
uDg (7P o Z\IJ)=(X‘IJ)(7P P ZtrgX)

+ 2P (ud PV g x) + PN 28 + Harmiless. (A-5)

top

Above, the terms “Harmless” are precisely the Harmless(W o) ferms defined in [36, Definition 13.1], except
=N
(WJV’Z,)

because we have absorbed these terms into our definition of the wave equation inhomogeneous term ®.

here we do not need to allow for the presence of vorticity-involving terms in the definition of Harmless
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Moreover, for any other top-order operator PNev (i.e., a top-order operator featuring at least two
copies of L or featuring only a single L but in an order different from (A-3)), there are no difficult
commutator terms in the sense that the following equation holds:

n, (mep v) = PN @ + Harmless. (A-6)

Proof. This is exactly the same as [36, Proposition 13.2] with the obvious modifications: we have {L, Y, Z}
(as opposed to just {L, Y}) as commutation vectorfields, and we have accounted for the presence of the
inhomogeneous terms ¢. We stress that even in three spatial dimensions, the top-order derivatives of x
that appear on the right-hand sides of (A-3)-(A-5) only involve its trace-part trg X, as opposed to involving
the full tensor x. Roughly speaking, this follows from three basic facts: all of these top-order terms are
generated when all Ny, + 1 derivatives (including the two coming from [, ) on the left-hand sides fall on
the components P! (where P € {L, Y, Z}); all P’ can be expressed as functions ¥ and L', L2, L3 and
Lemma 2.19 and (13-13) with f = u together imply that ulJ, u = — try X. Hence, considering also (2-14),
we have, schematically, that L, Ju = —9 try X+ - -, where “- - - denotes terms that involve lower-order
derivatives (i.e., up to second-order derivatives) of the eikonal function u# and/or derivatives of W. Thus,
(2-14), (2-16), (2-17) imply that the scalar functions P’ satisfy, schematically,70 DgPi =0dtrgx+---. U

Remark A.5. Notice that in [36, Proposition 13.2], there is an additional difficult commutator term
coming from (in the language of the present paper) the commutation with X. Since in this paper, we
use only the subset of energy estimates in [36] that avoid commutations with X, an added benefit of our
approach here is that we do not need to handle these additional terms.”!

Ad4. The modified quantities and the additional terms in the transport equations. In order to control the
top-order commutator terms from Proposition A.4, the idea from [15] is to introduce modified quantities,
which are corrected versions of try X. The “fully modified quantities” solve transport equations with
source terms that enjoy improved regularity, thus allowing us to avoid a loss of regularity at the top order.
The “partially modified quantities” lead to cancellations in the energy identities that allow us to avoid
error integrals whose singularity strength would have been too severe for us to control.

Definition A.6 (modified versions of the derivatives of try X). We define, for every’? fixed string of
order-N commutators PN € 2N, the fully modified quantity P2 as

P2 = PNy x + PVX, (A-7a)
X=—GrLoXW -ty GoL¥ — Gy o LU +udy od. (A-7b)

700f course, careful geometric decompositions are needed to obtain the precise form of the terms on the right-hand sides of
(A-3)—~(A-5); here we are simply emphasizing that the dependence of the top-order terms is through the derivatives of try X.

710f course, even if these terms had been present in our work here, we could have handled them in the same way they were
handled in [36].

721 practice, we need these quantities only to handle the difficult terms from Proposition A 4, which involve purely
{; y-tangential derivatives of try X. Put differently, in practice, we only need to use the quantities @" e
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We define, for every’? fixed string of order PV € 2™, the partially modified quantity PV as
PV~ ~ pN trg X + (PN):%’ (A-8a)
PYE = L, GoLPVU + G ogPV . (A-8b)

Proposition A.7 (transport equations satisfied by the modified quantities). The fully modified quantities
solve the following modified version of equation [36, (6.9)], where & denotes the array of inhomogeneous
terms in the wave equations from Proposition 12.1:

LP" g — <2%L — 2, x) (PHmgr
= non-vorticity-involving terms in [36, (6.9)] — PNer (u|%|?) + %PN‘UP(GLL 3 55). (A-9)
Moreover, the partially modified quantities solve the following modified version of equation [36, (6.10)]:
LP D9 = terms in [36, (6.10)] — PV~ 1 ([32). (A-10)

Remark A.8. We clarify that the vorticity-involving terms in [36, (6.9)] are absent from the right-hand side
of (A-9) because we have absorbed these terms into our definition of the wave equation inhomogeneous
term &.

Proof of Proposition A.7. The key point is that the derivations of both [36, (6.9), (6.10)] used the
Raychaudhuri transport equation satisfied by trg X, and thus we need to take into account the additional
—p|X|? term in (A-2) as compared to (A-1).

The derivation of [36, (6.9)] consists of two steps. First, in [36, Lemma 6.1], one expresses [t Ricyy in
terms of a sum of two terms: one term is a total L derivative, and the other term is of lower order; see [36,
(6.1)]. Step 1 in particular uses the wave equations p [ 2y Ye="---.In the second step, one combines
the result of [36, Lemma 6.1] with the 142-dimensional Raychaudhuri equation (A-1) and then commutes
the resulting equation to obtain [36, (6.9)]. In our setting, each step requires a small modification.

« In the first step, instead of pulJ 2(9) Y, =-..., we have pn[] 2(9) W, = &,. Thus, we get an additional term
1PNer (G, o ) on the right-hand side of (A-9).

« In the second step, we need to use the 143-dimensional Raychaudhuri equation (A-2) instead of (A-1)
and get the extra term —P™er (u||?) on the right-hand side of (A-9).

We thus obtain (A-9).

The derivation of [36, (6.10)] is simpler because its proof relies only on the 1+2-dimensional Ray-
chaudhuri equation (A-1) (in particular, it does not rely on the wave equations ] 208 Y, =...). Thus,
to obtain (A-10), we simply replace the application of (A-1) from [36, (6.10)] by an application of (A-2).
The additional term in (A-10) is a result of the extra —u|X|> term in (A-2) compared to (A-1). U

= a2 . . N\ ~
73 As in footnote 72, in practice, we only need to use the quantities P77
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AS5. Control of the geometry of L, , and the elliptic estimates for X. The following elliptic estimate is
standard; see [15, Lemma 8.8].

Lemma A.9 (elliptic estimate for symmetric, trace-free tensorfields). Let (Ma, ¥) be a closed, orientable
Riemannian manifold, and let |1 be a nonnegative function on My. Then the following estimate holds for
all trace-free symmetric covariant 2-tensorfields & belonging to W2(M,, Y):

[ e 2 i) an, <3 [ paienan,+3 [ wdieiaa, oo
Ms Mo Ma

where Y, d,fv},, Ry and dAy are respectively the Levi-Civita connection, divergence operator, Gaussian
curvature and induced area measure associated with y.

In order to use Lemma A.9, we need an L™ estimate for the Gaussian curvature of the tori (¢; ,, ).
We provide this basic estimate in the following proposition.

Proposition A.10. The Gaussian curvature Ry of (¢, 4, §) satisfies the following estimate for every
(t, u) € [0, TBoor) x [0, Upl:

01/2
1Rl oo v, S €72

Proof. 1t is a standard fact that at fixed (7, u), Ry can be expressed in terms of the components of ¢, g_l
with respect to the coordinate system (x2, x*) on £, and their first and second partial derivatives with
respect to the geometric coordinate vectorfields @,, #3. Schematically, we have

Ry=g g7 Pty g g g 0y

_1. _1.

where § € {#>, #3}.
Recalling the expression for the induced metric ¢ in Lemma 2.32 and the relations between the
vectorfields in Lemma 2.24, we see that the desired estimate for &4 follows from Proposition 8.7.  [J

We now apply the elliptic estimate in Lemma A.9 to control the top-order derivatives of X in terms of
the top-order pure ¢, ,-tangential derivatives of try X.

Proposition A.11. The following estimate holds for'* the Niop-th £; y-tangential derivatives of X for
every (t,u) € [0, T(gooy) X [0, Upl:

A No o —M, .
L)Vl 2y S IWP™M try Xl 2z + €20 M0 0).

Proof. Step O: preliminaries. Throughout the proof, we will silently use the following observations, valid
forPe€{L,Y,Z}and P € {Y, Z}, where f(-) denotes a generic smooth function of its arguments that is
allowed to vary from line to line.

 The component functions X', X 2 X3 are smooth functions of the L’ and W; see (2-23). The same
holds for the component functions PO Pl P2 P3: this is obvious for P = L, while see Lemma 2.23
1\AB
)

for P =Y, Z. Similarly, the geometric coordinate component functions ¢, . and (g~ are smooth

functions of the L’ and W; see Lemma 2.32.

74Recall that [Zp denotes Lie differentiation with respect to elements P € {Y, Z}, followed by projection onto ¢; .
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e For J € {#5, #3}, we have the following schematic identity: § =f(L’, ¥)Y +f(L’, W)Z; see Lemma 2.24.

 For ¢, ,-tangent one-forms &, we have |§| =~ ZA:Z,B [Eal = |Ey| + &2 = |EY)]| + |E(Z)]; this
follows from the discussion in the previous two points, the bootstrap assumptions (6-3)—(6-5), and
the L estimates for Lismall) from Proposition 8.6. In particular, for scalar functions ¢, we have

Vo~ A=23 |dagp| ~ |YP|+ | Z¢p|. Analogous estimates hold for ¢, ,-tangent tensorfields of any order.

« For type- (2) tensorfields, we have the following covariant identity, expressed schematically: [V, Lp]& =
(VLpg)-E&. 1tis straightforward to check that £p¢ is in fact equal to the ¢, ,-projection of the deformation
tensor of P (the deformation tensor itself is equal to Lpg, where g is the acoustical metric).

» Relative to the geometric coordinates (¢, u, x2, x%), we have [pg =f(L', U)(PL!, PW) (where the
‘P’s on the left- and right-hand sides can be different).

« For ¢, ,-tangent tensorfields &, we have the following schematic identity, valid relative to the geometric
coordinates, where § € {#,, #3}: Y& — J& =1(L!, W)E - (PL!, PW); this follows from expressing Y in
terms of geometric coordinate partial derivatives and the Christoffel symbols of ¢ and then expressing
g =f(L', ¥)P on the right-hand side.

« For ¢, ,-tangent tensorfields &, we have the following schematic identity, valid relative to the geometric
coordinates, where 3 € {#2, #3}: Lp& = P E + (L, W)E - (PL, PW) (where the P’s on the left-
and right-hand sides can be different); this formula is straightforward to verify relative to the geometric
coordinates.

« For ¢, ,-tangent tensorfields &, we have the following schematic identity, valid relative to the geometric
coordinates, where § € {#, #3}: Yp& — Lp& = (L, \TJ)E,- (PL!, PW) (where the P’s on the left- and
right-hand sides can be different); this formula is straightforward to verify relative to the geometric
coordinates.

o If f is a scalar function, then Lpd f = dP f, where ¢ denotes ¢, ,-gradient of f; this formula is
straightforward to verify relative to the geometric coordinates.

Step 1: Codazzi equation.”> We compute (ﬁp)NwP_lvAXB 4 by differentiating (2-38a) with the operator
([:p)Nmp_ld,ng and treating all capital Latin indices as tensorial indices, while treating all lowercase
Latin indices as corresponding to scalar functions. We clarify that the tensor on the left-hand sides of
(2-38a) is symmetric, while the first, third, and fourth products on the right-hand side of (2-38a) are not.
Hence, for clarity, we emphasize that when we write “differentiating (2-38a) with (Kp)NmP_lWAX BAs
it is to be understood that the corresponding first term on the right-hand side is an ¢, ,-tangent one-
form with index B whose top-order part (in the sense of the number of derivatives that fall on L%)
is (Lp)Mer ™ (gap (gAY cd L) @ Fax?)) = (Lp)Nor ™ (gup (gAY 5 L) ® FaxP)), where to
obtain the last equality, we used the commutation identity YcdpL? = Y gdcL?, which is a consequence
of the torsion-free property of Y and the fact that we are viewing the Cartesian components L? as scalar

functions. Notice that unless all the Ny, derivatives fall on the factor d L% in the first product on the

TSWe use the phrase “Codazzi equation” because the equations we use in this analysis are closely related to the classical
Codazzi equation, which links divy, ¥ trg X, and the curvature components of the acoustical metric.
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right-hand side of (2-38a), the expression involves at most Ny, derivatives on L and W, and we can
control such terms using the bounds we have obtained thus far. In total, using the symmetry property
XBA = XAB, isolating the terms featuring the top-order derivatives of the components L¢ and estimating
the remaining terms with (6-1)—(6-5) and Propositions 8.6 and 8.14, we obtain

In(Lp)Ner = YAy 4 g — H(f’p)Nmp_l{gab(g_l)AC(VcaBLa)(anb)}||L2(E“)
S PNt | sy 4 PN (LT ) 25y S €2 M 000, (A-12)

We then compute (KZD)N“’P*(} B try X in a similar manner using (2-38b) to obtain
()Mo~ g try x — n(Lp) Vo {gan (g™ (VI LY Bax")M sy S €720 400 (). (A-13)

In view of the commutation identity ¥ ¢@ 5 L% = Y pdc L* mentioned above (which implies that the second
terms on left-hand sides of (A-12) and (A-13) coincide), we can use (A-12), (A-13), and the triangle
inequality to obtain

_ A _ _
L) MY X apll 20z S Ip) V™ T try X 2 (s + €20 0% )

NP tr Xl 2y + €720 00 o), (A-14)

where to obtain the last line, we used the commutation identity (LIp)N‘“P_l 75 try X = d BPNmp_l trg X (in
which we are thinking of both sides as ¢; ,-tangent one-forms with components corresponding to the
index B), the schematic identity = f(Li, )Y + f(Li, W) Z, and Proposition 8.6.

Now since (divyR) s = (divyx)p — 3¥p try X = YA%ap — 3 try X, we deuce from the estimate (A-14)
that

(e Mer~ v Rl 2 gery S RPN try Xl 2 + &2 400 ). (A-15)
Step 2: commuting div, with £ derivatives. We now deduce from (A-15) an estimate for div, (Lp)Ner—1%.

For this, we simply note that the commutator [div,, (Lp)Ner~11% can be controlled by up to Nip P
derivatives of ¥ and L'. Hence, by (A-15), (6-1)—(6-5), and Propositions 8.6 and 8.14, we have

ludivg (Lp)Mer 'Rl 2wy S ICEp) M~ divg Rl 2 + RPN (0 L) 2 s
S Pty X2y + &2 M0 0. (A-16)
Step 3: bounding the trace-part of (£p)Mr=!%. By definition, try X = 0. Note that the commutator

F4 ! (£¢)N top™ X can be controlled by up to Nyop —1 P derivatives of ¥ and L’. Hence, this commutator
can be treated in the same way we treated the commutator term in Step 2, which yields the bound

I trg(f?)N“’p_lA||L2(z“) Shg™h (Lp)Ne! K2 S 2 M09ty (A-17)

Moreover, we can take a further P-derivative of try (K7;>)N mp_lf(, and the resulting term can be controlled
by up to Niop P derivatives of W and L'. Therefore, using (6-1)—(6-5) and Propositions 8.6 and 8.14, we
obtain

1Y (trg (L) V™ 0N 2y S PN (W, LY || 2y S &2 M09 ), (A-18)
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Step 4: elliptic estimates. Define & to be the g-trace-free part of ([¢)N1°P_])A(, ie.,
Eap = Lp)N 2 Rap — 3¢, Lp) V'R (A-19)

The term (£7>)N‘°P_1)A(A g on the right-hand side of (A-19) can be written using (2-38a), (2-38b) as
an expression of up to Ny, P derivatives of W and L. Hence, by (2-38a), (2-38b), (6-1)—(6-5), and
Propositions 8.6 and 8.14, we obtain

1LV Rl L2y S IPU N (W, LY 2y S €20 M09 (). (A-20)

Combining (A-20) with (A-17), we find that

2 1/2

&l 2z S &2 M0 0). (A-21)

Moreover, in view of the algebraic relation
divgE = divy (Lp)Nr 'R — 3V (ty (Lp) V™' R)
and the estimates (A-16) and (A-18), we have
A Ell 2y S TP trg Xl 2wy + €207 M 0% (1), (A-22)

Therefore, applying the elliptic estimates in Lemma A.9 on ¢, , with & as in (A-19) and u = H,
integrating over u € [0, Up], and using (A-18), (A-20), (A-21), and (A-22), as well as the Gauss curvature
estimate in Proposition A.10 and the estimates of Proposition 8.6 (including the bound |V | < &!/2 that
it implies), we obtain

L) VPRl 2 sy S IV (Lp)Ner™ 1x||Lz<zu> + nLp) M R L2 s
SIUYEN 2y + €2u M%)

S lpdivgEll p2ese + (||Rg||Loo(2t) F Yl ) IEN 2 sy + &2 M09

1/2,,—M,+0. 9(t)

< [lup™er try Xl 22y + €771,

which is what we wanted to prove. O

AG6. The partial energies. To derive our top-order energy estimates for the wave equations, we will use
the approach of [36], which relies on distinguishing the “full energies” featured in definitions (3-2a)—(3-2e)
(which control all wave variables) from the “partial energies,” which are captured by the next definition.
The main point is that the partial energies do not control the difficult almost Riemann invariant R4 (it is
difficult in the sense that the shock formation is driven by the relative largeness of |X R(+)1), and it turns
out that this leads to easier error terms in the corresponding energy identities. Importantly, we need to
distinguish the partial energies from the full energies in order to close the proof using a uniform number
of derivatives’® Niop, that is, a number derivatives that does not depend on the equation of state or any
parameters in the problem; see the arguments in Section A9 for clarification on the role played by the

T6We could close the proof without introducing the partial energies, but those simpler, less precise arguments would allow for
the possibility that the number of derivatives needed to close the estimates might depend on the equation of state, 0, G, 6 and 0y I
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partial energies in allowing us to close the proof using a number of derivatives that is independent of the
equation of state and all parameters in the problem.

Definition A.12 (the partial energies). At the top-order, we define the partial energy by

(Partial) . X PN [ (|2 Noo 1 2
B s 3 (KP4 VIR I )
t'el t)\IJE{'R 02,035}
(Pamal)

Similarly, we separate the contribution of R4 from that of other components of W and define [, ,

Kf,:::lal) @(Pamal) in an analogous way, that is, as in Section 3B, but without the R (4)-involving terms

A7. L? estimates for the top-order derivatives of try X tied to the modified quantities.

Proposition A.13 (L? estimates for the top-order derivatives of try X tied to the fully modified quantities).
There exists an absolute positive constant My € N, a positive constant C' € N, and a constant C > 0
(each having the properties described in Section Al) such that the following estimates (whose right-hand
sides involve the wave energies (3-2a)—(3-2e) as well as the partial energies of Definition A.12) holds for
every (t,u) € [0, TBoor)) % [0, Up]:

ICXR) P trg Xl 125
< non-vorticity-involving terms on the right-hand side of [36, (14.27)]
with the boxed constants replaced by and the constant C, replaced by

t'=t
+Ceu M@0 +opt o) f 1PNl 2y dt’, (A-23)
=0 !

and

Nio
[P try Xl L2 (20

< non-vorticity-involving terms on the right-hand side of [36, (14.28)]
=t
+€H*M 1 9(t)+/ ”7)[1,Nlop]®||L2(2u/) dt/. (A-24)
'=0 !

Remark A.14. We clarify that in the proofs of [36, (14.27)] and [36, (14.28)], the vorticity-involving
inhomogeneous terms in the wave equations led to error integrals on the right-hand sides of [36, (14.27)]
and [36, (14.28)] that involved the vorticity energies; in contrast, on the right-hand sides of (A-23)—(A-24),
the vorticity-involving terms are not explicitly indicated because we have absorbed them into our definition
of the wave equation inhomogeneous term &.

Proof. The proofs of both estimates are similar. We first discuss the proof of (A-24) in Steps 1-2. In
Step 3, we describe the changes we need in order to obtain (A-23). Throughout this proof, we freely use
the observations made in Step O of the proof of Proposition A.11.

Following [36; 52], in order to bound u?PN “P try X, we first control the fully modified quantity (recall
the definition in (A-7a)), and then bound the difference of uZPN“’P try X and the fully modified quantity.
See the corresponding estimates in [36, Lemma 13.9, Proposition 13.11, Lemma 14.14].
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Step 1: controlling the inhomogeneous terms in (A-9). We first estimate the two new terms on the
right-hand sides of (A-9) in the following norms (recall that here we are assuming that in (A-9), PVer is
equal to a pure ¢, ,-tangential operator PN oP):

t'=t
Nig, >
/ P p(H|X|2)”L2(Et“,) dar’, /
t/

t'=0

t'=t

1PN (G i o )l 2z, dt. (A-25)

Step 1(a): the 7PN‘°P(u|)2|2) term. For the first term in (A-25), the most (and indeed only) difficult
contribution arises when all operators ?N“’p fall on one factor of ¥. For the lower-order terms, we use the
identities (2-38a), (2-38b), and Xap = XaB — % #ap g Xo (6-3)—(6-5), and Proposition 8.6 to obtain the
pointwise estimates

PV (IR — 20k (Lp) Ve S &P Nl (0, L ). (A-26)
From (6-1), (6-2) and Proposition 8.14, and the estimate (A-26), we see that
1PN IR = 208 (Lp) 0 R gy S &P (W, L Wl gy S @) (A27)

On the other hand, the top-order derivative (1(£p)¥ can be bounded using Proposition A.11, while
the low-order factor ¥** can be bounded in L by < &!/2 by virtue of the bootstrap assumptions (6-3)—
(6-5) and the estimates of Proposition 8.6. Therefore, combining (A-27) and Proposition A.11, and then
using Proposition 8.11, we bound the first term in (A-25) as

t'=t t
/ 1PN (WK 2 gy dt’ S €2 /
v !

t'=0

—¢ t'=t
Nio o —M,+0.
Pty Xy e+ & [0
t'=0

t'=t
<l f WP g X 12 sy dt’ + Eu M0 (). (A-28)
t'=0

Step 1(b): the 7PN‘°P(6 LL < (75) term. To handle the second term in (A-25), we simply use Holder’s
inequality together with (6-1)—(6-5), Propositions 8.6, 8.14, the assumption (12-1), and Proposition 8.11
to obtain the bound

t'=t
-
f 1PN (G 0 &)l 2o di’
=0 !

t'=t
2, No j <[Niop/2] 1, Niop] v
< f PPNl (0, L] 2w 1PN TS oo s,y + 1PV S 250y | dt

t'=0 ! t

=t

o —My+14 1, Nopl 35

gf feu M4 + 1PN S o) ) !
t'=0

t'=t
Seu 0+ [ PNIE gy (A-29)
t'=0

Step 2: bounding the fully modified quantity. The fully modified quantity P"")2" satisfies the transport
equation (A-9) in the L-direction. We use the arguments given in [36, Proposition 13.11] to integrate the
transport equation to obtain a pointwise estimate for (P")2" On the right-hand side of the pointwise
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estimate there appears, in particular, the time integral of the new terms PN (1|X|?) and %7PN top (é LLC (75)
on the right-hand side of (A-9). We then take the LZ(E;’) norm of the resulting pointwise inequality, as
in the proof of [36, Lemma 14.14]. This yields an LZ(E,") estimate for UPMGP)&V . We next use (A-7a) to
algebraically express pPN“’P try X in terms of PNy plus a remainder term, and then use the triangle
inequality to obtain an LZ(E;‘) estimate for uPNmp try X. One of the remainder terms is PN‘OP.'{, and it
can be estimated exactly as in [36, Lemma 14.14]. In total, we find that

PN try X L2 )
Nto
SUP™2 N 2egey + 1PV X L2050
< terms on the right-hand side of [36, (14.28)]
t'=t
+ / 1PN (IR L2 sy dt’ + /
t

t'=

=t
1\,0 - >
[P (GLL o ®) (RIS dr'

=0 1'=0
< terms on the right-hand side of [36, (14.28)]
t'=t t'=t
e M) el / Pty Xl 2y i’ + f PN S sy i’
t'=0 t'=0

!

t'=t
< terms on the right-hand side of [36, (14.28)] + &u, ™ F19(1) + / IIP[I’N“’P]@lle(Eu/) dt’,
=0 !
where to obtain the next-to-last line, we used the estimates (A-28) and (A-29), and to obtain the last line,
we used Gronwall’s inequality to eliminate the factor &'/2 [ 7| uper try Xl 2(s) dt” on the right-hand
side. We have therefore proved (A-24).

Step 3: proof of (A-23). Estimate (A-23) can be proved using arguments that are very similar to the
ones we used in the proof of (A-24), except that we need to keep track of the constants in the borderline
terms, i.e., the absolute constant M, (Whose precise value we do not bother to estimate here) and the
parameter-dependent constant C’. This can be done exactly as in the proof of [36, (14.27)]. The only
terms which are not already present in [36, (14.27)] are exactly those we encountered already in Steps 1-2.
These new terms can be treated exactly as in the proof of (A-24), since we do not have to keep track of
the sharp constants for these new terms (we instead allow a general constant C). ([l

Proposition A.15 (L? estimates for the partially modified quantities). There exists an absolute positive
constant My, € N, a positive constant C' € N, and a constant C > 0 (each having the properties described
in Section Al) such that the partially modified quantity PN 7 obeys the following estimates (Whose
right-hand sides involve the wave energies (3-2a)—(3-2e) as well as the partial energies of Definition A.12)
forevery (t,u) € [0, Toor) x [0, Upl:

1 v ﬁNmpfl) ~
—— (XR4)L" 2

LX(Z})
< terms on the right-hand side of [36, (14.32a)] with the boxed constants replaced by
and the constant Cy replaced by + Céu:M*+O'9 (), (A-30)
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LX(Z)
< terms on the right-hand side of [36, (14.32b)] with the boxed constants replaced by
and the constant Cy replaced by + Céu:M*+l'9 (), (A-31)

NL P D% 2y S terms in [36, (14.33a)] + &, 140, (A-32)

1P DG 2y S terms in [36, (14.33b)] + &y M +24 (). (A-33)

Proof. To control L®"* 17", we bound the terms on the right-hand side of the transport equation (A-10).
Note that for this estimate, the only term not already found in [36] is the term —pNer—l (%1%). Compared
to the estimates for the fully modified quantity that we derived in Proposition A.13, the estimates for the
partially modified quantity is simpler in two ways: the transport equation (A-10) does not feature the
wave equation inhomogeneous term (75 and the additional term only has up to Ny, — 1 derivatives of ¥,
and thus elliptic estimates are not necessary to control this term.

We now estimate —?N“’P_l (%1%). By (2-38a), (6-1)—(6-5), and Propositions 8.6 and 8.14, we have

1PN RPN 2y S 72 IPU N (@, L) | 2y S &y M4 (). (A-34)

We now recall (A-10). The terms that are already in terms in [36, (6.10)] can be treated using the same
arguments that were used to prove [36, (14.32a)] and [36, (14.33a)], except here we do not bother to
estimate the absolute constant M, that arises in the arguments, and we have renamed the constant C,
as u From this fact, the estimate (A-34), and the bootstrap assumption (6-3) for X R ), we deduce
(A-30) and (A-32).

To obtain (A-33), we use the transport equation estimate provided by Lemma 8.13, the estimate (A-32)
for the source term, Proposition 8.11, and the initial data bound || " 27(0, -)|| 12(s S € obtained in
the proof of [36, (14.33b)].

Similarly, (A-31) can be proved using the same arguments used in the proof of [36, (14.32b)]. The
estimate is based on integrating the transport equation (A-10) along the integral curves of L and using
Lemma 8.13. The only new term we have to handle comes from the —PVer~1(|%|?) term on the right-
hand side of (A-10), and by Lemma 8.13, this term leads to the following additional term that has to be

controlled:
t'=t

1 -
m”XR(—‘r)”L"“(E )/ 1PNt (1%1? M2y dr'.

'=0

In view of the bootstrap assumption (6-3), the estimate (A-34), and Proposition 8.11, we bound this addi-

tional term by <, M+19 (t), which is less than or equal to the right-hand side of (A-31) as desired. [

A8. The main integral inequalities for the energies. Our main goal in this section is to prove
Proposition A.17, which provides integral inequalities for the various wave energies at various derivative
levels. Most of the analysis is the same as in [36]. In the next definition, we highlight the error terms in
the energy estimates that are new in the present paper compared to [36]. The new terms stem from the
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inhomogeneous term & in the wave equations as well as the —|¥|? term on the right-hand side of the
three-dimensional Raychaudhuri equation (A-2).

(p)

Definition A.16 (new energy estimate error terms). We use the notation NewError,, *" (¢, u) to denote

any term that obeys the following bound for every (¢, u) € [0, T(Boor)) x [0, Upl:
t'=t s=t' . 2
NewError f” (t,u) < CEu M+ 4 / uﬁ/z(r’){ / 1PN G 250, ds} dr’
'=0 s=0
+ [ (LN Noelg| 4 | XPH-Nowhg | pLNenl @ 1 00 (A-35)

where C > 0 is a constant of the type described in Section Al.
Similarly, we use the notation NewErrorE\]?flfw_TOP ) (t, u) to denote any term that obeys the following

bound for every (¢, u) € [0, T(Boor)) % [0, Up]:
NewErrorly ™ " (1, u) < CII(ILPUN 1| 4 | XPUN gy NG 0 (A-36)

Proposition A.17 (the main integral inequalities for the energies). Let Qpy, n1(t, u), K1, N1 (f, u) be the
wave energies from Section 3B2, and let @E?Ir\}i]al) (t, u) K[(f?;;i]al) (t, u) be the partial wave energies from
Section A6. There exist an absolute constant My,s € N and a constant C' € N depending on the equation
of state, 0, G, § and S; U such that the following estimate, which is a modified version of [36, (14.3)], hold

forevery (t,u) € [0, Tgoor) x [0, Upl:

max{ Q1 N1 (¢, u), K1 3,1 (2, 1)}

L [ 27 ¥Y B 36500
S e R

W (t', u)
U=t ILp]-llL= st S=UL ] =Nl ooz
+|\M R — () t — =2 /0 ,u)ds dt’
f -0 W (t', ) 1. i) 1 u)/ L (s, u) VUL Ny (5, 10) ds
ILl oo (o5 ) t'=t
+ 1/2 V @[1 Niop] (t Ll) 1/2(1’/ vV @[l Niopl (t u) dt
Il LH]—HL“)(E[) 0 @(Partial) ’ dt’
+ o —p*(l‘/ v 1, Nigp] (t u) [1, Niop ](f ,u)dt
U=t |[[Lp)- |l Loe (st =L = Nl ooz Partial
+ C’/ ————/Qu.n,, 1, u)/ —_— (ama)( u)ds dt’
TR e ooy Y N
Ll oo rze ) t'=t 1 7
+c S e () 1) ————/ QN wy dr’
W (7, u)1/2 L1, Niop] v=o W2, ) Q1 Ny

+ the error terms Error( p) (t, u) defined by [36, (14.4)]
+ the error terms NewErrorNOP) (t, u) defined by (A-35). (A-37)
The set ™ E[”;t appearing on the right-hand side of (A-37) is defined in’’ [36, Definition 10.4].

7TWe have no need to state its precise definition here; later, we will simply quote the relevant estimates from [36] that are tied
to this set.
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Moreover, the partial wave energies obey the following estimate, which is a modified version of

[36, (14.5)]:

max{@[ N ¢, w), KN (1, w)} < the error terms Brrory ™ (1, u) defined by [36, (14.4)]
+ the error terms NewErroer:) (t, u) defined by (A-35). (A-38)

Finally, we have the following below-top-order estimate, which is a modified version’® of [36, (14.6)]:

max{Qp y—1(t, u), K, n—11(, M)}

t
EC/ 1/2 \/m(t u) 1/2 \/M(s u)dsdt’
t

=0 W (', u s=0 W, (s,

Below—T
+ the error terms Error( ¢ OW op)

(t, u) defined by [36, (14.7)]

+ the error terms NewError(Below TP) (¢, u) defined by (A-36). (A-39)

Proof. Step 1: proof of (A-39). We begin with (A-39), which is the easier estimate since it is be-
low top-order. Here, we use that [36, (14.6)] is proved by differentiating the wave equation L[] 2(8)
W =... with PV, Computing the commutator [pl] 2() PN, multiplying the commuted equation by
1+ Zu)LPN W + XPV'W, and then integrating (with respect to the volume form dw Definition 3.1) by
parts over the spacetime region M, , (for 1 <N’ < N —1). Hence, to prove (A-39), we repeat the argument
in [36], except that here we simply denote all of the inhomogeneous terms in the wave equations as &.
That is, we start with the wave equations U] 2 Vi = &, and commute them to obtain the wave equations
L) PNy, = [uO 2(8) PN 10, +PN'®,. The main point is that for the below-top-order estimates, all
commutator terms [ ] 2() PN 10, can be handled exactly as in [36]. These commutator terms lead to the
presence of the first term on the right-hand side of (A-39), as well as the error term Errorﬁ\}?ilf w=Top) (t,u)
on the right-hand side of (A-39). We clarify that in the proof of [36, (14.6)], the vorticity-involving
inhomogeneous terms in the wave equation led to error integrals on the right-hand side of [36, (14.6)]
that involved the vorticity energies; in contrast, on the right-hand side of (A-39), the vorticity-involving
terms are not explicitly indicated because we have absorbed them into our definition of &,. Thus, to
complete the proof of (A-39), we only have to discuss the contribution of the inhomogeneous term &,.
From the above discussion, it follows that we only have to show that the following energy identity error
integrals are bounded above in magnitude by the right-hand side of (A-39) when 1 < N' < N — 1 and
(t,u) €0, T(Boot)) x [0, Upl:

/ (A +2WLPY Y + XPV PV & dw.

78Note that the lower-order estimate [36, (14.6)] is easier and has fewer additional terms. This is because to obtain the
top-order estimates [36, (14.3), (14.5)], one needs to bound all of the commutator terms, including the difficult ones identified in
Proposition A.4, without losing derivatives. In contrast, to obtain the lower-order estimates [36, (14.6)], one is allowed to lose a
derivative, as is manifested by the double-time-integral term on the right-hand side of (A-39). This double-time-integral will
eventually be responsible for the coupling between the energies of different orders; see in particular the estimates (12-3) in the
statement of Proposition 12.1.
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The desired estimate is simple; in view of the L> estimates for p provided by Proposition 8.6, we see that
these error integrals are all bounded by C||(|LP!N 1| 4 | XPUN-1y)|plN-1g)| LM, .)» Which
are exactly the error terms we have defined in (A-36).

Step 2: proof of (A-37).

Step 2(a): preliminaries. As in our proof of (A-39), to prove (A-37), the only new step compared to [36]
is tracking the contribution of the wave equation inhomogeneous terms &, to the energy estimates. As in
Step 1, one way in which this inhomogeneous term contributes to the energy estimates is through the error
terms C || (|LP1-Norl | | X P Nool @ ) [PU- Mool ) |1 M, ..)» Which are found on the right-hand side of
(A-35). However, in the top-order case, there is a second way in which &, contributes to the top-order
energy estimates. To explain this contribution, we first note that, as in the proof of [36, (14.3)], we have
to handle some additional difficult top-order commutator terms involving the top-order derivatives of try X.
Specifically, these difficult top-order commutator terms are explicitly listed on the right-hand sides of
(A-3)—(A-5). Recalling that we multiply the wave equation by (1 +2)LPY W + XPN'W to derive the
wave equation energy estimates at level N’, we see that up to harmless factors that are O(1) by virtue
of the estimates of Proposition 8.7, these difficult commutator terms lead to the following three error
integrals in the top-order energy estimates:
(XPNeow) (X )PV try x d oo,
My
{1+ 2w LPVr W) (X W) PN try x d oo,

tu

(1 +20) LPYor 4 XPYen b} (PU) P 11, x d.

tu

We will control these three terms, respectively, in Steps 2(b)—(d) below.

Step 2(b): contributions from f M ()v( PNop lI/)(f( W)?N‘”P try X dor. We first consider the case W =R 4,
which is by far the most difficult case. Using Holder’s inequality and the estimate (A-23) in Proposition A.13,
we deduce that

‘ / (XPYOR (1)) (XR(4) PV try x dow
M[,H

t'=t

v v NO

< f IXPYPR ol 2 (X R)P tty Xl 12 i’
'=0 !

< terms on the right-hand sides of [36, (14.3)] with the boxed constants replaced by

Vet and the constant C, replaced by

€ [ IRPNIR G gz 00
1 !

=1 =II

!

=t
- C/ w  ONXPYPR G 2 i/
1'=0 ! s=0

We clarify that Remark A.14 also applies to the terms on the right-hand sides of [36, (14.3)] (some of
which also appear on the right-hand side of (A-40)).

Ss=

t/
1PN S 1250, ds} dr' . (A-40)
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To handle the term I in (A-40), we use Cauchy—Schwarz inequality in 7’ and Proposition 8.11 to deduce

t'=t
v No, o —M,+0.9
[ RPN R sy O
t'=0

t'=t

t'=t
S / by PONXPYO R 1750 dE + € / L2230 gy
r=0 ! '=0

=t
S [ POIRPY R g e+ ET ), (A-41)
'=0 !
For the term II in (A-40), we apply first the Cauchy—Schwarz inequality in ¢/ and then Young’s
inequality to obtain

t'=t s=t’
/ PL*l(t)”XPprRH)||L2<z?,){f [P & ds} “
t'=0 K

t'=t t'=t s=t' 2
< / e PONXPYIR 172 g0 ' + / u:”(r/){ / 1P Nerl& |l 5 ds} dr'. (A-42)
t'=0 t =0 =0 K

Notice that the term
t'=t
/ W PONXPYR 12 g At
t/:() r
appearing on the right-hand sides of both (A-41) and (A-42) is bounded above by

t'=t
/ w2 ) Qu,, (¢, w) dt
t'=0

which is among the error terms Errorg:)f ) (t, u) defined by [36, (14.4)]. Therefore, combining (A-40)—
(A-42) and taking into account (A-35), we obtain that

I ()?PNtopR(+))()?R(+))?N‘°p trg Xl L1om, 0 < the right-hand side of (A-37) (A-43)
as desired.
We also need to bound the integral

/ (XPNoo W) (X W) PV tr, x do
Mt.u

in the remaining cases W € {R(_), v, v, 5}. As we further explain below in Step 3, a similar argument
allows us to bound these error integrals by exploiting one crucial simplifying feature: these error integrals
are bounded by the right-hand side of (A-37), but without the difficult boxed-constant-involving integrals
on the right-hand side. The difference is that we can take advantage of the smallness of the factor
[ XW| 1oz, < &2 (valid for ¥ € {R(_), v%, v°, s}—but not for R4,!), which is provided by the
bootstrap assumption (6-4); this allows us to avoid the error terms with large boxed constants and thus
allows us to relegate the contribution of these error integrals to the error term Errorggf )(t, u) on the
right-hand side of (A-37); we refer to [36, pg. 154] for further details.

Step 2(c): contributions from f M, {(14+2p) LPNew \11}()? W)?N“’P try X doo. We first consider the case W =
R(+), which is by far the most difficult case. Unlike the error integral we controlled in Step 2(b), as in [36],
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this error integral can be controlled by first using the definition (A-8a) of the partially modified quantities
to algebraically replace the factor Pl try X with a P derivative of PN g7 plus remainder terms (that
one controls separately), and then using integration by parts to swap the L and P derivatives. Notice that by
Proposition A.15, the partially modified quantity obeys the same bounds as in [36, Lemma 14.19], except
S Mt 4(t) on the right-hand sides,
which can be handled using arguments of the type we used to control the error term (A-41). In particular,

the estimates of Proposition A.15 feature é-multiplied terms such as C €,

the right-hand sides of the estimates in Proposition A.15 do not involve the wave equation inhomogeneity &.
Hence, the error integral f M {ad +2u)LPNI°PR(+)}()V( R(+))ZDN‘°*’ try X dor can be bounded using exactly
the same arguments given in [36, Lemma 14.17] and [52, Lemma 14.12], except with the boxed constants
from [36] replaced by and the constant C, from [36] replaced by . As a consequence, the error
integral under consideration is bounded above in magnitude by the right-hand side of (A-37).

To bound the integral

{1+ 2p) LPNor W} (X W) PV try x dow

in the remaining cases ¥ € {R(_), v?, v3, s}, we can again (as in Step 2(b)) take advantage of the
smallness ||)V(\P||Loo(zt) < &1/2 (valid for ¥ € {R(_), v, v*, s} —but not for R4,!), which is provided
by the bootstrap assumption (6-4). This again allows us to relegate the contribution of these integrals
to the error term ErrorN o) (t, u) on the right-hand side of (A-37); see [36, p. 154] for further details.

Step 2(d): contrlbutlons from f M, {1 + 20 LPNoew + X PNtop\lJ}(ZDlIJ)LLPNmP try Xxdow. This error

integral is similar to the one we treated in Step 2(b), but easier. Here are the differences:

e There is an additional u factor.

e There is a LPNer W term, in addition to a XPNoo W term.

« There is a factor of PV instead of X W.
Notice that due to the additional factor of p, we can control the LZ(E;‘) norm of \/ﬁLPNIOP\IJ by the
Q Nigp CNEIZY (recall the definition (3-2a) for the energy). Moreover, comparing (6-5) with (6-3), we see
that the factor PW gives an additional &'/ L>°-smallness factor compared to X R(+). Therefore, we can

use Holder’s inequality, (6-5), the L°° bound for p in Proposition 8.6, (A-24) in Proposition A.13, and
Proposition 8.11 and argue as in Step 2(b) (taking into account (A-35)) to obtain

‘/ (42 LPYrw 4 XPNoow) (PUYP e try x deo
Mt u

t'=t

o — v Ny

<$e? / w2 ) (IX PN W L2y + IHLPN W L2 ) ) | WP g X L2
t'=0

t'=t
5(‘-’:‘/2/ w2 w) Qv (1, w) di’ + &2 M43 1)
t'=0

t'=t s=t' 2
+el/2 / w2 u){/ 1PN & | 2 5 ds} dr’
=0 5=0 :
< non-boxed-constant-involving terms on the right-hand side of (A-37).

Combining Steps 2(a)-2(d), we arrive at the desired bound (A-37).
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Step 3: proof of (A-38). In this step, we only have to derive top-order energy estimates for Ry, v?, v3, s

This is in contrast to Step 2, in which we also had to derive energy estimates for R 4. The proof of (A-38)
is the same as the proof of [36, (14.5)], except we have to account for the contribution of the inhomogeneous
terms &, in the wave equations satisfied by e (R, vZ, 03, s}. For the same reason as in Step 2, these in-
homogeneous terms lead to error integrals that are controlled by the terms NewErrorgl::) (t, u) on the right-
hand side of (A-38). We clarify that the proof of (A-38) requires that we control the difficult error integrals

/ XPNr ) (X TPV try x dew,

{1+ 2p) LPNer B (X TPV try x d oo,
MI u

/ (A + 2w LPYer T + XPNor G Y PO PN try x doo,

tu

as in Step 2. In Step 2, the first two of these error integrals led to error terms that are controlled by the boxed-
constant-involving terms on the right-hand side of (A-37). However, in Step 3, we can take advantage
of the smallness of the factors XU in these integrals. That is, we can exploit the smallness estimate
||)2'{IVJ||Loo(>:t) < &1/2 (valid for Ve (R, v2, v3, s} —but not for R+ !), which is provided by the boot-
strap assumption (6-4); this allows us to avoid the error terms with large boxed constants (which are found
on the right-hand of (A-37)), and allow us to relegate the contribution of the corresponding error integrals
to the error term Error( p) (t, u) on the right-hand side of (A-38). See [36, p. 154] for further details. [

A9. Sketch of the proof of Proposition 12.1. The argument here is the same as in the proof of [36,
Proposition 14.1], except we have to handle the additional terms in Proposition A.17.

Sketch of proof of Proposition 12.1. Step 1: the top- and penultimate- orders (proof of (12-2)). It turns out
that the top-order energies are heavily coupled to the penultimate-order energies. In turn, this forces us
to perform a Gronwall-type argument that simultaneously handles the top- and penultimate-order energy
estimates at the same time. For these reasons, we follow the notation of [36, Proposition 14.1] and define”®

Ft,wy=  sup o (7 @) max{@p w1 (Fy @), 1, v (F, @), (A-44)
(t,0)€[0,£]1x[0,u]
. —1,~ A Partial) , ~ P 1 A~
G(t,u)z(f ) [soug ; ]Lcl(z,u)max{@flfvf;])(t, ), KN, )}, (A-45)
,u)€el0,1]x[0,u
Ht,w = sup o (G max{Qu ng-11F @), Kpi -1, @), (A-46)
(t,u)€[0,1]x[0,u]
where
r=t 1 2M,.+1.8
t1(t)i/ T—t/dt’, et u) = (1, u) = p M3 (DG (e e,
t'=0 (Boot) —
t'=t
() = / w00 dr, L (2, ) = g 238 () ()5 (1) e e,
t'=0

79For easy comparisons with the proof of [36, Proposition 14.1], we are using the notation F, G, and H here. The reader
should be careful to distinguish these functions from the different functions F' and G in Definitions 2.3 and 2.12.
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Following exactly the same®” argument®!

[36, (14.64)—(14.66)]), but taking into account the additional terms in Proposition A.17, we can choose
M, € N and ¢ > 0 sufficiently large depending on the absolute constant M,,s in Proposition A.17 so that
the following hold®? for every (t, %) €0, t] x [0, ul:

used in the proof of [36, Proposition 14.1] (see in particular

F(f,0) < C& 4o F(t,u) + coH(t, u) + 3G (t, u)
t'=f
+CuN (i) I LP!Nerhg | 4 | x P Noohy |y pL-Neel g || 5 dt!
1'=0 !

t'=i s=t' 2
+er G0 / S {/ PNl 25 ds} dr’, (A-47)
t'=0 s=0
G(f, 1) <C& +PB1F(t,u)+ BaH(t, u)
t'=t
||(|L7D[1,N[op]1p| + |X73[1,Nlop]\lj|)P[1,Ntop]®”Ll(Eu/) dt’

+Ci5'(t, i)
t'=0

’

'=t s=t 2
+Cigl @, i) / ujm(/){ / ||7>“’prlc5||Lz@;,)ds} dr, (A-48)
t'=0 s=0

H(i, i) < C& 4+ F(t,u) +y2H(t, u)
t'=t
+Cig Gy | LP N XU N Nee ||y g it (A-49)
t'=0 t

where C > 0 is a constant, while o[, &2, &3, 31, P2, Y1 and 'y, are constants that obey the following
smallness conditions (as long as M, € N and ¢ > 0 are sufficiently large):

o +400y1 + o3P +H4asBryr < 1,
Y2 < 3. (A-50)

At this point we fix ¢ > 0 and M, € N. From now on, we allow the general constants C > 0 to depend
on these particular fixed choices of ¢ and M,.

For each of the three integrals on the right-hand sides of (A-47)~(A-49), we absorb ¢ (7 )¢5 (7 Ye<l ectl
into the general constant C, and then take the supremum with respect to 7. For instance, for the first

80Here we note one minor difference compared to [36, Proposition 14.1]: that proposition was more precise with respect
to u in the sense that it yielded a priori estimates in terms of powers of W, (f, u), rather than w,(r) (see Definition 2.16). For this
reason, in the proof [36, Proposition 14.1], the definition of the analog of ¢, involved (L, (¢, u), and similarly for the p,-dependent
factors on the right-hand sides of the analogs of ¢, t, and ¢ 7. The change we have made in this paper has no substantial effect
on the analysis; at the relevant points in the proof of [36, Proposition 14.1], all of the needed estimates hold true with i, (¢) in
place of (¢, u).

81The detailed argument relies on some extensions and sharpened versions of the estimates of Proposition 8.11. Given the
estimates of Section 8, such as Propositions 8.6, 8.7, and 8.10, the needed estimates can be proved using the same arguments
given in [36].

82The inequality [36, (14.64)] featured a term C F 172 (t, u)Gl/ 2 (t, u) on the right-hand side. We used Young’s inequality to
bound this term by < aF (¢, u) + «3G(t, u), where a3 = C 2 /a and we have chosen a to be small, which allows us to absorb
aF (t, u) into the term o] F (¢, u).
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integral on the right-hand side of (A-47), we deduce that for (t, 1) € [0, t] x [0, u], we have

t'=f

e i) / LPt ey 4 | XU Neohy LNl |15 dt’
= t'=t'
< sup M@ | P e XU Nl g PNl G 1 5 d

7/€[0,1] 1'=0 '
We perform the same operation on the other integrals. Since we have taken a supremum, the right-hand
sides are independent of (7, 7). We then take supremum over (7, 1) € [0, t] x [0, u] on the left-hand sides
of (A-47)—(A-49) to obtain, with the same constants o, &, &3, 31, B2, Y1 and y,, but with a different
constant C, the inequalities

F(t,u) < C&+o F(t,u)+onH(t, u)+03G(t, u)
t'=t
+C sup M) 1 LP Mool g || X PH-Norlgs |y pUNer IS | 4 ) d
fe[0,1] =0 !

t'=f s=t' 2
+C sup p2M15Gh) / u:3/2(t’){ / IIP[I’N“’P](’5||L2(>:%)CIS} ar, (A-51)
fel0,1] 1'=0 s=0 ’
G(t,u) < CE+PF(t,u)+PB2H (¢, u)
t'=f
+C sup M8 () 1 LPUNew g | PO Ve PNl B )
7€[0,1] t'=0 '

t'=t s=t’ 2
+C sup M) / u:3/2(t’){ / ||7>“’pr]®||Lz(zg)ds} dr, (A-52)
7e[0,t] 1'=0 s=0 ‘

H(t,u) < CE 4y F(t,u)+y2H (1, 1)

’

t =t
+C sup W38 [ LN XU Moo g PN G |y gy dt (A-53)
£€l0,t] t'=0 t

The main point is the smallness conditions (A-50) on the constants «;, ..., Y2 allow us to solve the
inequalities (A-51)—(A-53) using a reductive approach. More precisely, using that y, < %, we absorb
the v, H (¢, u) term on the right-hand side of (A-53) back into the left-hand side to isolate H (¢, u), at
the expense of enlarging C and replacing y; with 4y;. We then insert this estimate for H (¢, u) into the
right-hand side of (A-52) to obtain an estimate for G (¢, #), and then insert these estimates for H (¢, u)

and G (¢, u) into the right-hand side of (A-51) to obtain the inequality

F(t,u)
< C&+{o+4xy +oaB1+4oaBayi} F(t, u)

t'=f
+C sup (@) / I LPNer | X P Nerl @y PNl G ||y ) d”
fe[0,1] 1'=0

!

t'=t s=t' 2
+C sup MR u:”(/){ / ||P“’N‘°v]c’5||Lz<zg>ds} dr’
re[0,1] t'=0 s=0

t'=f
+C sup p2M38(7) / [(ILP oo =ty | x Pt N =g [ypth-Nee=U g || 1 50y dt'. (A-54)
£€[0,t] t'=0 '
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From the smallness condition | + 40y + x31 +4ax3p32y1 < 1 featured in (A-50), it follows that we
can absorb the terms {o; + 40y + 331 +4x3PB2v1}F (¢, u) on the right-hand side of (A-54) back into
the left-hand side of (A-54) to isolate F (¢, u), at the expense of increasing the constant C. We therefore
deduce the inequality

t'=t
F(t,u) S &+ sup p715(7) f (LN g X PHNer g PNl S |1 ) dt”
Fel0,1] 1'=0 !

IIIIA s=t’ 2
+ sup A (@) f uﬁ”(r/){ f ||P“’Nl°p]®||Lz(zy)ds} dt’
fel0,1] 1'=0 5=0

_2

+ sup P38y [ | Lpt e g X plE- N =g ) pll- N“’P_I]@IILl(z”)df (A-55)
te[O t] t'=0

Then from (A-55) and the arguments given above, we deduce that G (¢, u) and H (¢, u) are also bounded
above by the right-hand side of (A-55) (where we enlarge C if necessary).

Recalling the definitions of F,G, and H in (A-44)-(A-46), we see that (A-55) and the similar bounds
for G(t, u) and H (¢, u) collectively imply (12-2).

Step 2: the lower orders (proof of (12-3)). To prove the lower-order energy estimates, we start by
considering the energy inequality given by the below-top-order estimate from Proposition A.17, i.e., the
estimate (A-39), which features the additional term (A-36) compared to [36, (14.6)].

Observe that on the right-hand side of (A-39), except for
Q'

1/2
=t [1N () sr@{N](s 2y
=0 Ly (t/, u) 5=0 (s u)
every other term can be treated directly by Gronwall’s 1nequa11ty (using Proposition 8.11), as in [36]. It

thus follows that
sup max{Qp y_11(t', u), K v, u)}

rel0.] 1/2 1/2
=t Q @', u) s=t' () (s, u)

§Cé2+C/ [111721] {f [1N]
'=0 (t',u) 5=0 p,* (s, u)

+CIALPIN | X PNy ) pEN=US |y 0L (A-56)

ds} dt’

To proceed, we analyze the double time-integral term on the right-hand side of (A-56). For any ¢ > 0,

we have
172

iy 1)2 , oy

/t_t Qi vy 1(fv“){f C QW s}a’t/
W NE

'=0 (', u) s=0 (s, u)

< ( sup @[1 vo1(t )) X ( sup min{l, uiw* N‘°p+N_O'9(s)}@El/2N](s))

t'€[0,1] s€[0,7]
=t =" max({l, p, Mot Moo= N+09(s)} ,
X T/ ]/2 ds t dt
=0 W' (") U/s=0 (s)

—2M,+2Nop—2N+3.8

<¢ sup Qpun—1;(t)
t'€[0,¢]

2M,—2Nipp+2N—1.8
+ Cc ' max{l, , oo

(#)}( sup min{1, p,
s€[0,¢]

()Qr.ni(s),  (A-57)
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where to obtain the last inequality, we have used Young’s inequality and the following estimate, which
follows from Proposition 8.11:
—M+Nigp—N+0.9 ~M+Nigp—N+1.4

/t/_t 1 {/s—t’ max{1, . ()} ds} di' < ftl_t max{l, p, )} dr’
v=o 2@ Lso W s) ~ Ji=o w2 (@)

—My+Niop—N+1.9
Smax{l, TN @),

Inserting (A-57) into (A-56) and fixing ¢ > O to be sufficiently small, we can absorb the term
Cs(supycpo. Qui.n-1 (#")) back into the left-hand side of (A-56). Thus, for this fixed value of ¢, we obtain

sup max{Qp y_11(t', u), K v, u)}

1'€[0,7]
. —2M+2Ngp—2N+3.8 . 2M,~2Nigp+2N—1.8
< &2 fmax{l, p, e (O} sup minfl, p, P ()}Qp1,3)(5))
s€[0,7]
F LA 4 X PN PN IS 1 0, -
After changing the index N to N + 1, we conclude the estimate (12-3). O
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FAMILIES OF FUNCTIONALS REPRESENTING SOBOLEV NORMS

HAIM BREZIS, ANDREAS SEEGER, JEAN VAN SCHAFTINGEN AND PO-LAM YUNG

We obtain new characterizations of the Sobolev spaces wlre (R™) and the bounded variation space BV([RN ).
The characterizations are in terms of the functionals v, (E; ,,,[u]), where

| (x) —u(y)l A}

E)L,y/p[u] = {(x,y) (S RN X RN X #y, m

and the measure v, is given by dv, (x, y) = |x — y|” "V dxdy. We provide characterizations which
involve the LP**-quasinorms sup, _, Av, (E;. ,/,[u])"/? and also exact formulas via corresponding limit
functionals, with the limit for A — 0o when y > 0 and the limit for A — 0" when y < 0. The results
unify and substantially extend previous work by Nguyen and by Brezis, Van Schaftingen and Yung. For
p > 1 the characterizations hold for all y # 0. For p = 1 the upper bounds for the L'-> quasinorms fail in
the range y € [—1, 0); moreover, in this case the limit functionals represent the L' norm of the gradient
for CZ°-functions but not for generic W'-!_functions. For this situation we provide new counterexamples
which are built on self-similar sets of dimension y + 1. For y = 0 the characterizations of Sobolev spaces
fail; however, we obtain a new formula for the Lipschitz norm via the expressions vo(E; o[u]).

1. Introduction

We are concerned with various ways in which we can recover the Sobolev seminorm ||Vul|» vy Via
positive nonconvex functionals involving differences u(x) — u(y).

We begin by mentioning two relevant results already in the literature. A theorem of H.-M. Nguyen
[2006] (see also [Brezis and Nguyen 2018; 2020]) states that, for 1 < p < oo and u in the inhomogeneous
Sobolev space Whr(RN),

i —p— k(p, N)
lim AP // |x —yl P Ndx dy — —”VM”'D , (1_1)
ANO lu(x)—u(y)|>xr p LP(RN)
with o
2 /2 -
k(p, N) 2=/ e w|” dw = ((p+ D/2)7 ’ (12)
st C((N+p)/2)

and e is any unit vector in RY. As shown in [Brezis and Nguyen 2018], (1-1) still holds for all € CC1 (RM)
when p = 1 but fails for general u € W!(R"). The limit formula (1-1) may be compared to a theorem
of [Brezis et al. 2021b], which states that, for all u € C2° (RV)and 1 < p < 00, one has

Ny = K2 )

Tim ALV ({(x, y) € RY X RY s [u(x) —u(y)] > Mx =y IVl gy (1-3)
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where £ denotes the Lebesgue measure on RY x R". Our first result, namely Theorem 1.1 below,
provides an extension of (1-1) and (1-3) that unifies the two statements. Before we state the theorem, we
introduce some notation that will be used throughout the paper.

First, for Lebesgue measurable subsets E of R2V = RN x RY and y € R, we define

v, (E) = fﬁx’y)eE Ix — y|” "N dx dy. (1-4)
x#y

In particular, when y = N, vy is just the Lebesgue measure on R?V. If u is a measurable function on RV
and b € R, we define, for (x, y) € RN x RV with x # y, a difference quotient

u(x) —u(y)

Qpu(x,y) = m, (1-5)
moreover, we define, for A > 0, the superlevel set of Q,u at height A by
E;plul = {(x,y) e RY x RV :x # y, |Qpu(x, )| > A}. (1-6)

We will denote by W7 (RV), p > 1, the homogeneous Sobolev space, i.e., the space of L} (RV) functions
for which the distributional gradient Vu belongs to L” (RV), with the seminorm | u/| Wi = IVullr@yy-
The inhomogeneous Sobolev space W7 is the subspace of W!-?-functions u for which u € L?, and we set
lullwip :=llullr + || VullLr. For p =1 we will also consider the space BV(RY) of functions of bounded
variations, i.e., locally integrable functions u for which the gradient Vu € M belongs to the space M
of R"-valued bounded Borel measures and we put |lullgy := |Vull r¢; furthermore, let BV := BVNLL
In the dual formulation, with C 61 denoting the space of C! functions with compact support,

lullgy = sup{ /R udiv(«p)‘ 19 e CHRN,RY), |¢lloo < 1}.

For general background material on Sobolev spaces, see [Brezis 2011; Stein 1970].
Theorem 1.1. Suppose N >1, 1 < p < o0, y € R\ {0}
() If y > 0, then, for allu € W"P(RN),

) k(p, N)
lim APv,(E;,plul) = —2

IVull? -7
A= +o0 vl

LP(RN)*

(b) If eithery <0, p>lory < —1, p=1then, forallu € W"P(RV),

. k(p, N)
p — P -
%l\r%k vy (Ej y/plul) = M VUl vy - (1-8)

(©) If p=1and —1 <y <0 then (1-8) remains true for all u € Cg (RN) but fails for generic u € W1 (RM).
However, we still have, for all u € Wl’l([RRN),
k(1, N)
¥

lim inf vy (£, ) = 1Vl 1 - (1-9)
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Formula (1-1) is the special case of (1-8) with y = —p, and formula (1-3) is the special case of (1-7)
with ¥ = N. Note that our result concerns functions in the homogeneous Sobolev space W'-?; we do not
require u to be in L7,

Remarks. (i) The reader will note the resemblance of (1-8) and (1-7) and may wonder why in (1-8), for
y < 0, one is concerned with the limit as A \( 0 and in (1-7), for y > 0, one takes the limit as A — oo.
In the proofs of these formulas one relates limits involving Av, (E;. ,/p [u])'/P to (the absolute value of)
limits of directional difference quotients 6~ (u(x 4 86) — u(x)) with increment § = A~”/?, and in order
to recover the directional derivative (8, Vu(x)) we need to let § — 0, which suggests that we need to
take A — oo or A \( 0 depending on the sign of y. For the calculations see the proofs of Lemmas 3.2
and 3.3 below.

(i1) The failure of (1-8) for p=1,y €[—1,0)and u € whi (RM) is generic in the sense of Baire category.
It may happen that lim;\ o Av, (E; , [u]) = 0o. This phenomenon was originally revealed when y = —1
by A. Ponce and is presented in [Nguyen 2006]; see also [Brezis and Nguyen 2018, Pathology 1]. For
stronger statements and more information, see Theorem 1.8. For y € (—1, 0) we provide new examples
based on self-similarity considerations. For discussion of failure in the case y = 0, see Theorem 1.5 below.
The special case of (1-9) for y = —1 was already established in [Brezis and Nguyen 2018, Proposition 1].

When p = 1 we can also consider what happens if one allows functions in BV(RY) in (1-7) and
(1-8). For y = N in particular Poliakovsky [2022] asked whether the limit formulas remain valid in this
generality (with | Vu||;1 replaced by ||[Vull o). We provide a negative answer:

Proposition 1.2. (i) The analogues of the limiting formulas (1-7) for y >0, p =1 and (1-8) for y <0,
p = 1, with ||Vul| p on the right-hand side, fail for suitable u € BV.
(i) Specifically, let Q@ C RN be a bounded convex domain with smooth boundary and let u be the

characteristic function of 2. The limits lim; __, oo Av), (Ej , [u]) for y >0 andlim,_.oy Av, (E; ,[u])
for y < —1 exist, but they are not equal to |)/|_1K(1, M) || Vul|| .

For a more detailed discussion we refer to Section 3F. See also Section 7B for a discussion about some
related open problems.

Motivated by [Brezis et al. 2021b], we will also be interested in what happens to the larger quantity
obtained by replacing the limits on the left-hand sides of (1-7) and (1-8) by sup, _ . This will be formulated
in terms of the Marcinkiewicz space L?**® (RN, v,) (a.k.a. weak-type L”) defined by the condition

p ._ N N .
[F]W(RZN’W) = ili[()))»pvy({(x, y) €RY x RY 1 [F(x, y)| > A}) < oo. (1-10)
As an immediate consequence of Theorem 1.1 we have, for N>1, 1 <p <oo, y #Oandallu € C° (RM),

[Qy/pu]ip,m(RZN’Uy) Z C(N7 p9 V)”vuuip([@zv), (1_11)

where C(N, p, y) is a positive constant depending only on &, p and y. Moreover, the same conclusion
holds for all u € W'7(RY) when p > 1, with any y # 0, and when p =1, with any y ¢ [—1,0]. We
shall show that the conditions in the last statement can in fact be relaxed; see the inequalities (1-14) and
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(1-16) below. In addition we have the important upper bounds for Q,/,u, extending the case y = N
already dealt with in [Brezis et al. 2021b] for u € CCOO(RN ). The result in [Brezis et al. 2021b] states that,
for every N > 1, there exists a constant C(N) such that

[Onypuly = CN)[IVul

LP‘OO(RZN,VN) =

Zp(RN) (1'12)

forallu € C>°(RY) and all 1 < p < oco. In light of Theorem 1.1, it is natural to ask whether one can replace
the limits on the left-hand sides of (1-7) and (1-8) by sup, . ( and still obtain a quantity that is comparable to
IVull i PRN)" As suggested by Theorem 1.1 the answer to our question is sensitive to the values of y and p.
Theorem 1.3. Suppose that N > 1, 1 < p < oo and y € R. Then the following hold.:
(1) The inequality
[Qy/pulLree@en v,y = C(N, p, YIIVullLrwy) (1-13)

holds for all u € C*(RN) if and only if y # 0. In this case (1-13) extends to all u € W7 (RV).
(ii) Suppose that u € LIIOC(IR{N) and Q,/pu € LP°(R2N vy). Then u € Wl’p(RN) and we have the

inequality
IVullprmvy < Cn.p.y [Qy/pu]Lﬁ«OO(RzN,vy)' (1-14)

There is a new phenomenon for p = 1, namely the upper bounds for Q, u only hold for the more
restrictive range y € (—oo, —1) U (0, 0o). Here it is also natural to replace W1 with BV.

Theorem 1.4. Suppose that N > 1 and y € R. Then the following hold:
(1) The inequality
[Qyulptcomen ) < C(N, YIIVull 1 gy (1-15)

holds for all u € CSO(RN) ifand only if y & [—1, 0]. In this case (1-15) extends to all u € W (RY),
and, if |Vull 1wy is replaced by ||Vull pm, to all u € BV(RM).

(i1) Suppose thatu € Llloc([RN) and Q,u € Lo (RN, vy). Thenu € BV(RY) and we have the inequality

IVullpm < Cn oy [Qyulpicomey y,)- (1-16)
Y

We note that the quantitative bounds (1-13) and (1-15) in Theorems 1.3 and 1.4 are crucial tools for
establishing the limiting relations for all WP functions in Theorem 1.1. Note that there is no restriction
on y in (1-14) and (1-16). The constants in the inequalities will be quantified further later in the paper. In
particular, C(N, p, y) in (1-13) remains bounded as p N\ 1 only in the range y € (0, o) U (—o0, —1)
(see Theorem 2.2 and Proposition 6.1).

Historical comments. Some special cases of the above quantitative estimates have been known. Estimate
(1-13) for y =—p and 1 < p < oo was discovered independently by H.-M. Nguyen [2006], and by A. Ponce
and J. Van Schaftingen (unpublished communication to H. Brezis and H.-M. Nguyen), both relying on the
Hardy-Littlewood maximal inequality. A. Poliakovsky [2022] recently proved generalizations of results
in [Brezis et al. 2021b] to Sobolev spaces on domains; moreover, he obtained Theorems 1.3 and 1.4 in
the special case y = N under the additional assumption that u € L?. Other far-reaching generalizations to
one-parameter families of operators were obtained by O. Dominguez and M. Milman [2022].
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The case y =0. We shall now return to the necessity of the assumption y ¢ [—1, 0] in parts of Theorems 1.1,
1.3 and 1.4. When y =0, the bounds for [Qy,/pu]roewen ) fail in a striking way. We begin by formulating
a result illustrating this failure, which also gives a characterization of the seminorm in the Lipschitz
space W1,

Theorem 1.5. Suppose N > 1, u is locally integrable on RN and Vu € L} _(RN). Then

loc
IVull Lo @yy = inf{A > 0 : vo(E; olul) < co}. (1-17)

Indeed in Proposition 5.1 we shall prove the stronger statement that vo(E; o[u]) =0 for A > | Vu|| o,
and vo(Ey o[u]) = oo for A < || Vu| . As an immediate consequence of Theorem 1.5 we get:

Corollary 1.6. Let u be locally integrable on RN. If Vu € L} (RN) and if vo(Ej olul) is finite for all

loc
A > 0, then u is almost everywhere equal to a constant function.

In view of other known results [Brezis 2002; Brezis et al. 2021a] on how to recognize constant functions,
a natural question arises whether the hypothesis on the local integrability of Vu in the corollary could be
relaxed; one can ask whether the constancy conclusion holds for all locally integrable functions satisfying
vo(Ey olu]) < oo for all 2 > 0. However, the following example shows that such an extension fails (for
details, see Lemma 5.2).

Example 1.7. Let Q C R" be a bounded Lipschitz domain and let u be the characteristic function of .
Then u € BV(RY)\ WHL(RY) and sup,_ o A vo(Ej o[u]) < oo.

More on counterexamples. We now make more explicit the exclusion of the parameters y € [—1, 0) in
part (c) of Theorem 1.1 and in (1-15). We shall show in Section 6B that for y € (—1, 0) these negative
results can be related to self-similar Cantor subsets of R, of dimension 1+ y.

Theorem 1.8. Suppose N > 1. Then the following hold:

(1) Let —1 <y < 0. There exists a C* function u € WELRY), rapidly decreasing as |x| — oo and such
that

%{grg)kvy(EA,y[u]) = 00. (1-18)
(ii) Let —1 <y <. There exists a compactly supported u € W (RN) for which (1-18) holds. The set

{u € W“(RN) :limsup Avy, (Ey , [u]) < oo}
ANO

is meager in WHL(RN), i.e., of first category in the sense of Baire.

(iii) Let =1 <y <0, N>20r —1 <y <0, N = 1. There exists a compactly supported u € W' (RN)
such that v, (Ej ,[u]) = 0o for all . > 0; moreover, the set

{u e W”(RN) vy (Ej y[u]) < oo for some A € (0, 00)}

is meager in WHH(RN).
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The case N =1 = —y plays a special role and is excluded in the strongest statement (iii) since for
all compactly supported u € WI’I(R) one has v_j(E; _1[u]) < oo for all A > 0 (see Lemma 6.5 below).
The proofs of existence of counterexamples are constructive and the Baire category statements will be
obtained as rather straightforward consequences of the constructions.

Outline of the paper. In Section 2 we provide the upper bounds for [Q,,,u] Lroo(R2N )5 1.€., the proof
of inequalities (1-13) and (1-15) in Theorems 1.3 and 1.4. We first derive these for a dense subclass,
relying on covering lemmas, and then extend in Sections 2C and 2D to general W'? and BV-functions.
In Section 3 we derive the limit formulas of Theorem 1.1; specifically in Section 3B we prove the sharp
lower bounds involving a liminf A”v, (E} ,/,[u]) for general functions in W' and in Section 3C we
obtain the sharp upper bounds for lim sup A”v,, (E;, ,/,[u]), under the assumption that u € C !is compactly
supported. Then in Section 3D we extend these limits to general W':? functions. In Section 3F we show
that the limit formulas for W'! do not extend to general BV functions and prove Proposition 1.2. In
Section 4 we prove the reverse inequalities (1-14) and (1-16) in Theorems 1.3 and 1.4. In Section 5 we
prove Theorem 1.5 on a characterization of the Lipschitz norm and also discuss Example 1.7. In Section 6
we provide various constructions of counterexamples and in particular prove Theorem 1.8. We discuss
some further perspectives and open problems in Section 7.

2. Bounding [Qy/pu]Lp.owz2v,y,) by the Sobolev norm
In this section we prove inequalities (1-13) and (1-15) in Theorems 1.3 and 1.4.

2A. The bound (1-13) via the Hardy-Littlewood maximal operator. Following [Brezis et al. 2021b], one
can prove the result of Theorem 1.3 for p > 1 by an elementary argument involving the Hardy—Littlewood
maximal function M|Vu| of |Vu|; however, the behavior of the constants as p N\ 1 will only be sharp in
the range —1 <y < 0.
Proposition 2.1. Let N > 1 and 1 < p < 00. There exists a constant Cy such that, for all y # 0 and all
ue WhrRY),

Cy( p

p
)4
SUp AP vy (s /plu]) = m(ﬁ) IV ull?, v, @1

Proof. We assume first that u € C! and that Vu is compactly supported. As in [Brezis et al. 2021b,
Remark 2.3], one uses the Lusin-Lipschitz inequality

lu(x) —u(y)l
lx — ¥l
and observes that (2-2) implies

= CIM(Vul)(x) + M(Vul)(y)] (2-2)

Espplul S {lx —y|"/? < 2CA7"M(IVul)(x)} U {|x — y|"/P < 2CA~'M(|Vul)(»)}.

Asa consequence

Uy(EA,y/p[”]) = 2// |h|y_N dhdx.
x JIh|Y <2CIATM(|Vul)(x)]?
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Direct computation of the inner integral (distinguishing the cases y > 0 and y < 0) yields

0 By pliad) S €177 [ MV @)

R
Inequality (2-1) follows then from the standard maximal inequality | M f ||§ <[cCN)PIIf ||£ for p > 1;
see [Stein 1970] (here p’ = p/(p — 1)). The extension to general W'-? functions will be taken up in

Section 2C. O

2B. The case y € R\[—1, 0]. We shall prove the following more precise versions of the estimates (1-13)
and (1-15) when y ¢ [—1, 0], with constants that stay bounded as p \ 1; indeed we cover all p € [1, c0).
We denote by oy_; the surface area of the sphere SV~!. In the proof of the following theorem we
will first establish the estimates for functions u € C'(R") whose gradient is compactly supported. The
extension to W7 and BV will be taken up in Sections 2C and 2D.

Theorem 2.2. There exists an absolute constant C > 0 such that, for every N > 1, every 1 < p < 00, and
every u € Whr(RN):

(1) If y > 0, then

Y
sup APvy, (Ey,/plul) < CoN_ls—nwni,,(RN). (2-3)
A>0 Y
(i) If y < —1, then
sup A”vy, (Ex y/plul) < Loyt (1 - )nwnp . (2-4)
2=0 v ly +1 LP®RY)

When p =1 the above assertions hold for all u € BV(RM) provided that |Vu|| gy is replaced by || Vu || a1

The proof of Theorem 2.2 relies on the following proposition, in which [x, y] C R" denotes the closed
line segment connecting two points x, y € RY.

Proposition 2.3. Let
E(f,y):= {(x, ) eRY xRV 1 x #y, / | flds > |x —yv“} (2-5)
[x,y]

for f € C.(RN). There exists an absolute constant C > 0 such that, for every N > 1 and every f € C.(RV):
(1) If y > 0, then
_ 5Y
[ ey avdy < con i Al 2-6)
E(f.y) 14
(i) If y < —1, then

_ Coy_1 1
// = y17 N dedy < (1+ )nfnu(m). 2-7)
E(fy) ly| ly +1]

Indeed, to deduce Theorem 2.2 from Proposition 2.3 one argues as in the proof of (1-12) in [Brezis
et al. 2021b]; for u € Cl([RRN) and 1 < p < o0, one has

p
lu(x) —u(y)|? < [/ |Vu|ds] 5/ |Vul|? ds |x—y|"’_1
[x,y] [x,y]
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forall x,y € RY, which implies
Ej y/plul S EQA"P|Vul?, y).

Hence for u € C'(RV) whose gradient is compactly supported, one establishes Theorem 2.2 by applying
Proposition 2.3 with f := A7”|Vu|P. The extension to u € W' will be taken up in Section 2C.

Proof of Proposition 2.3. As in the proof of [Brezis et al. 2021b, Proposition 2.2], using the method of
rotation, we only need to prove Proposition 2.3 for N = 1. Indeed,

// |x—y|7’_Ndxdy=l[ / // Ir —s|” ' drdsdx’ dw,
E(f.y) 2 JsvrJor J s, o)

where for every w € SV~! and every x’ € w, f,, . is a function of one real variable defined by

fw,x’(t) = f(x/"i_tw)-

The innermost double integral can be estimated by the case N = 1 of Proposition 2.3, and

/ / /|fw,x’(t)|dtdx/dw:UN—1||f||Ll(RN)-
sv-1Jot JR

Thus from now on, we assume N =1 and f € C.(R).

If y > 0, the desired estimate (2-6) is the content of [Brezis et al. 2021b, Proposition 2.1]. On the other
hand, suppose now y < —1. Without loss of generality, assume f > 0 on R. In addition, we may assume
that f is not identically zero, for otherwise there is nothing to prove.

Let

E((f,y):={(x,y) € E(f,y):y <x}

f/ =y dedy =2/f = yI" dx dy,
E(fy) E (f,y)

and it suffices to estimate the latter integral.

Then by symmetry,

In what follows we will need to always keep in mind that in view of our assumption y < —1 we have
—(y+1)=1y|—1>0. We will now use a simple stopping-time argument based on the fact that for all
¢ € R the continuous function

X
x> (x —c)~rFD / f(s)ds, x>=>c,
C

increases from 0 to oo on [c, 00).

Assume that supp f C [a, b]. We construct a finite sequence of intervals /i, ..., Ik, that are disjoint
up to endpoints, that cover supp f = [a, b], and that satisfy
|1i|—<V+1>/ f:% forl <i <K. (2-8)
I;
Indeed, we may take a; := a, and a» > a; to be the unique number for which

a

_ 1

(a2 —a1) WH)/ f=5
a
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and set I} := [a1, ax]. If ap < b, we may now repeat, and take I, := [ay, a3], where az > ay is the unique

number for which (a3 —az)~7+V [ f = 1. Note that the g;’s chosen as such satisfy

—(y+1 1 —1
(ai+1 —Cli) v+ = E”f”Ll(R)’

so that a; 11 —a; = Q|| fll 1)/ This shows that in finitely many steps, we would reach ag 41 > b
for some K > 1, with ax < b if 1 < K. Then we have our sequence of disjoint (up to endpoints) intervals

Iy, ..., I that cover [a, b] and satisfy (2-8). We also write Iy := (—00, a;] and Ix 41 := [ag+1, +00).
We now claim that I; x ; N E(f,y) = @ for every 0 <i < K + 1. This being trivially the case when
i €{0, K 4 1}, we consider the case i € {1, ..., K}: any x, y € [; satisfy
* 1
v =y~ / f‘ < |1i|—<V+1>f f=3<L
< . 3
y i
It follows thus that
K+1
Ei(f.y) = E+(f¥)N (@i, +00) x (=00, a)). (2-9)
i=1
Furthermore, fori € {2, ..., K},if y <a; <x and x —y < min{|[;|, |I;—1]|}, then

e =y~

X
[ s <minn oo ([ g [ )
y Ii—y I;
<0 [ ot [rededn
Ii— I; 22
(again we used y < —1 so that —(y +1) > 0 here), from which it follows that (x, y) € E (f, y). Combining

this with a similar argument for i € {1, K + 1}, we get that if (x, y) € EL(f, y) N (a;, +00) X (=00, a;),
then |x — y| > min{|/;|, |[;—|}, and thus

oo pmin{a;,x—min{|;|,|l;—1|}}
x =y dx dy s/ f = y7 " dydx
a;i —0o0

1 & )
- m/ (max{x —a;, min{ L], |11 |}})? dx
a;

1 1
=—|\1+ >min{|1'|, |l [y
|V|< ly +1] o

o) [,
vl ly +11/) Ji,_,un

(The computation of these integrals uses our assumption y + 1 < 0.) Summing the estimates, we get in

view of (2-9)
/ |x—y|y—1dxdy<i<1+ ! )/f
E((f.y) ~lyl ly +11/) Jr

We have thus completed the proof of (2-7) under the assumption y < —1 and N = 1. ]

/E+(f,y)ﬂ(a,- ,400) x (—00,4;)
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2C. Proof of Proposition 2.1 and Theorem 2.2 for general wlp Junctions. We use a limiting argument,
together with the following fact: if u € W?(RN), N > 1, and 1 < p < oo, then there exists a Lebesgue
measurable set X ¢ R2V, with £2V (X) = 0, so that, for every (x, h) € R2N \ X, we have

1
u(x+h)—ulx) = / (h, Vu(x +th))dt. (2-10)
0

Indeed, both sides are measurable functions of (x, 4) € R?Y, and if X is the set of all (x, h) where the
two sides are not equal, then X is a measurable subset of R?Y, and the assertion will follow from Fubini’s
theorem if, for every fixed & € RY, we have £V ({x e RV : (x, h) € X}) =0, i.e., (2-10) holds for £V

almost every x. This follows since for every ¢ € C>°(R"), one has
1
/ [u(x+h)—u(x)]¢(x)dx =/ u()[p(x—h)—¢(x)]dx = —/ M(X)/ (h, Vo (x—th))drdx
RN RN RN 0

1 1
:/ /(h,Vu(x)M)(x—th)dtdx:/ / (h, Vu(x—+th)) dt ¢ (x) dx.
RN Jo RN JO

Now given u € WP (RY), there exists a sequence u, € C®°(R") such that Vu, are compactly
supported, and
IV, — ”)”LP(RN) — 0. (2-11)

Indeedif N > 1and p>1,orif N =1 and p > 1, then this follows from the density of C fo([RN ) in
Wl’p([RiN ) as asserted in [Hajtasz and Katamajska 1995] (in this case one may choose u,, € CSO(RN ).
The density of C2°(RY) in WP fails when N = p = 1 (again see [Hajtasz and Katamajska 1995]); the
issue is that if Vu is supported in a convex set in RY, N > 2, then u is constant in the complement of the
set, but this fails for N = 1 since the complement of a bounded interval has two connected components.
On the other hand, in the anomalous case N = 1 and p = 1, one can choose an approximation of the
identity to get a sequence v, of CZ° functions on R such that ||v, — u/|| 1) — 0. One can then take
Uy (x):= f(f v, (1) dt, and (2-11) follows with u), = v, being compactly supported (even though u, may
not be compactly supported).
Let, for R > 1,

Kr={(x,y)eR*™:|x| <R, |y|<Rand R™' < |x —yl|}.

By monotone convergence it suffices to prove

”vu ”ZP(RN)

o (2-12)

Vy (Ek,y/p[u] NKg)<C

with C independent of R.

Under the assumptions of Proposition 2.1 and Theorem 2.2 on p and y, since u, € C°(RY), we
already know
” Vun ”ip(RN)

Vy(EA,y/p[un]) <C I
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Moreover, the sequence Q. u, converges to Q,/,u in L?(Kg) as n — o0o. Indeed, using (2-10) we
may write

1 Vx—y
Q. /pu(x, y) = /< ,w(<1—t>y+rx>>dz
v e — /7 Jo \Ix =yl

for £2V a.e. (x, y) € R?N, and similarly for u,, in place of u, which allows us to estimate

1/p
(//K |Qy/pun(x’y)_Qy/pM(X,y)|pdxdy>

i 1/p
< RY/P / </ / [V(u, —u)((1 —s)x +sy)|” dx dy) ds
0 [x|=R J|y|<R

< 2N/p(2R)N/.URV/P||V(un — un+1)||17 — 0.

By passing to a subsequence if necessary, we may assume that Q,,/,u, converges LN -ae. to Q,/pu on
Kg as n — oo. Thus

KRN Ejyplul S KgN (U N Ex,y/p[ue]),

neN £>n

which implies

Vy (KrN Ek,y/p[u]) = n11>nolo Vy (KR mp E)»,y/p[”@]) = lkrglol;}fvy (KrN Ek,y/p[un])
>n
IV unll v, —c IVully v,

< Climinf
n—00 AP AP

2D. Proof of Theorem 2.2 for BV-functions. We choose a sequence p, € C(RY), with p, =2"V p(2" -)
and fRN pdx =1, and set u, :=u*p,. Thenu, € WI’I(RN) and u, — u almost everywhere. This means
ifGr:={(x,h) eRY xRN :|x| <L, L' <|h| < L} then

nll)n;o Vy (E)L,y[un] NGL) = Vy (E)L,y[u] NGyL),

by dominated convergence. Also

IVinll 1 vy = sup / 1 (x) divé(x)dx'= sup / u(x) divi(p, % ¢)(x) dx| < | Vaul as;
peC® peC
lplloo=<1 lplloo=<1

here we used || o, * <]_b)||oo < ||<,zq5||C>o for the last inequality. Combining these two limiting identities with
Theorem 2.2 we get the desired inequalities with E; , [u] replaced by Ej; ,[u] N G,. By monotone
convergence we may finish the proof letting L — oo. (I

3. Proof of Theorem 1.1

We extend and refine arguments from [Brezis and Nguyen 2018; Brezis et al. 2021b], which are partially
inspired by techniques developed in [Bourgain et al. 2001].
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3A. A Lebesgue differentiation lemma. Our argument uses the following standard variant of the Lebesgue
differentiation theorem. For lack of a proper reference, a proof is provided for the convenience of the reader.

Lemma 3.1. Leru € Wh! (RN) and let {8,} be a sequence of positive numbers with lim,,_, » 8, = 0. Then

lim L T Gy

n—00 Sn

for almost every (x, h) € RV x RN,

Proof. If u € C' with compact support the limit relation clearly holds for all (x, #). We shall below
consider for each & € S¥~! the maximal function

t
My F(x) = sup%/ |F(x +7r0)|dr,
0

t>0

which is well-defined for all §, a measurable function on RY x SV¥—!  and satisfies a weak-type (1, 1)
inequality
LY ((x e RN - My F(x) > a}) <5a Y F|.

Letu € WHI(RN) and Ay = {h € RN : 2~M < |h| < 2M}. 1t suffices to prove the limit relation for
almost every (x, h) € RN x Ay From (2-10) we get that, for every n > 1,

u(x +8,h) —u(x) 1 /‘W'< ( h )>
= h,Vulx+r— | )dr
5n 8n|h| 0 |h|

for £2V almost every (x, h) € RV x Ay as a result, there exist representatives of u, Vu and a null set
N € RY x Ay such that the identity holds for all (x, k) € N/ C and all n > 1. It suffices to show that, for

every o > 0, ¢ > 0,
>a}>§8. (3-1)

Letv e Cg so that |[V(v—u)|; < ae/(lZEN(AM)). Let g = u —v. Since the asserted limiting relation
holds for v, we see that the expression on the left-hand side of (3-1) is dominated by
1 Sulh]
£2N<{(x,h)e[R{Nx.AM:|Vg(x)|+sup /
0

h
Vg(x—i—r—) dr > a})
n>0 8n|h| |h|

=< Z‘CN(-AM)O‘_IHVgH] +/ EN({X : 9ﬁh/|h|IVg|(x) > %}) dh

Au

1
Snlhl

EZN({(X, h) € RY x Ay : lim sup

n—oo

Sulh]
/ (h, Vu(x +rh))dr — (h, Vu(x))
0

<12cN Ay Velh <
since || Vgll1 < ae/(12LN (Ap)). O

3B. The lower bounds for liminfA?v,(E, ,/p[u]). We use Lemma 3.1 to establish lower bounds,
relying on an idea in [Brezis and Nguyen 2018], where the case y = —1 was considered.
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Lemma 3.2. Let 1 < p < oo andu € WhP(RN). Then:

(i) Fory >0,
. k(p, N)
liminf AP vy (E3 y /plul) = ] IVall} -
@i1) Fory <0,
. k(p, N)
» p
h?{‘lgf)" Vy (E)»,y/p[u]) = |]/| ”Vu”Lp(RN)'

Proof. We write, for A > 0 and § > 0,

APvy (Ey y plul) = AP // |h)” =N dh dx
lu(x+h)—u(x)|/|h| 1Y/ P>

_psY f/ 17N dh dx;
| (x4-8R)—1(x))/ (S| k])|” >AP57 ||

here we have changed variables replacing 2 by §h. Hence

W, Byl = [ [ 1<|h|y,oo>(

We now take a sequence {1,} of positive numbers, set §, = p /¥ and note that

u(x +68h) —u(x)
S|h|

p
)th"Ndhdx, with s =A7P/7.  (3-2)

lim §, =0

" {limn_,oo An=o00and y >0, (33)
n—oo

lim, ,oo A, =0 and y <O.
Also observe that

liminf1(|h|y,oo)(sn) > 1(‘h\fy,oo)(t) if lim s, =1.
n— 00 n— 00

Now assume that A, — 0o if ¥ > 0 and A, — 0% if y < 0 and stay with 8, = A, ", a sequence which
converges to 0 in both cases. Use Fatou’s lemma in (3-2) and combine it with Lemma 3.1 to get

. o w(x +8,h) —u(x)|” _
liminfA7v) (Ey, y/plul) = // lgggéfl(lhly,oo)( 8’;|h| |h|¥ =N dh dx
o u(x +8,h) —ux)|P _
2// 1(h1/,oo)<nli>nolo 5n|h| |h|” =N dh dx
n

=// | =N dhdx =: J,.
[]Y <[(h/|h],Vu(x))|?

We use polar coordinates & = r6 and write the last expression as

J, :// / r¥~1dr dé dx
RN xSN=1 Jry <|(6,Vu(x))|P

1 k(p,N)
= — 6,V Pdodx = Vul|? ,
M f/RNstl {60, Vu(x))| M IVully @y

with the calculation valid in both cases y > 0 and y < 0. U
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3C. Upper bounds for limsup A?v,, (E; ,/p[ul), for C cl functions. We assume that u € C! is com-
pactly supported and obtain the sharp upper bounds for limsup, _, ., APv, (E} ,/p[u]) when y > 0 and
limsup; o APv, (E; ,/plul) when y <O0.

Lemma 3.3. Supposeu € C cl (RY) and 1 < p < 0o. Then the following hold:

(1) If y > O then
k(p, N) p

limsup AP vy (Epy/plul) < ———IIVull}, gv,-
A—00 |V|

(i) If y <O then

. k(p,N)
limsup APv,, (Ey ,/plul) < b IVully

= J Ny
ANO ly| LP®RY)

(iii) The statement in part (i) continues to hold for u € C'(RN) whose gradient is compactly supported.

Remark 3.4. The subtlety in part (iii) above is only relevant in dimension N = 1, since if N > 2, then
any function in C'(R") with a compactly supported gradient is constant outside a compact set.

Proof of Lemma 3.3. We distinguish the cases y > 0 and y < 0.
The case y > 0. We assume that Vu is compactly supported. To prove part (iii) (and thus part (i)) assume

N 1/2
A2 L= H (Z |8iu|2) . (3-4)
i=1 L®(RN)
Then
@M EEyplul = Ax—y"P<L = |x-yl =l (3-5)
Furthermore, if (x, y) € Ej ,,,[u], then writing y = x 4+ ro with 7 > 0 and @ € S¥~!, we have
AP < |Vu(x) |+ p@r), with p(r) := sup sup |Vu(x +h) — Vu(x)|; (3-6)

xeRN |h|<r

since Vu is uniformly continuous on RY, we have p(r) N\ 0 as r N\, 0. This, together with the first

L ply
kr””sIVu(X)-lerp((—) ) (3-7)

implication of (3-5), shows

A

Let B be a ball centered at the origin containing supp(Vu), and let B be the expanded ball with radius
1 4+ rad(B). Then for x ¢ B, we have Q,/pu(x,y) =0 for every y with [x — y| < 1, and (3-5) shows
(x,y) ¢ Ey y/plu] for every y with [x — y[ > 1,50 Ej ,,/,[u] C B x RN, Define, for x € E, we SN

and A >0
_ LNV \\\?/"
R(x,w,)) = (A_1<|Vu(x)-a)|—|—,o((x> ))) )
R(x,w,))
xpvy(Ek,y/p[u])gxP/N/ / r’~tdr dwdx
B JSN-1 J0

LN\P/Y\\?
:y_lf/ (qu(x)-a)|+,0<<—> )) dw dx.
E sN-1 A

Then by (3-7),
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Letting A — oo we get
limsup APvy, (Ey y/plul) < y k(p, N)/ [Vu(x)|? dx
L—00 B
and hence the assertion.

The case y < 0. We first note that if (x, y) € E; ,,/p[u], then writing y = x + rw, we have again (3-6).
Now let € > 0, and let §(¢) > 0 be such that p(r) < e for0 <r <§(e). Let

| ) ply
m(x’w,g):mln{S(b‘), (W) }

Note that 7y (x, w, &) > 0 for A > 0. Also if (x, x +rw) € Ej ,/p[u] then r > r;(x, o, €); indeed, either
r(x, w, g) > §(e) already, or else r, (x, w, €) < §(¢), in which case (3-6) shows

A -ply
> — .
@8 = (IVu(x) ol +s>
Finally let B be any ball in RV containing the support of «, and let B be the double ball. Then
o
lim sup A”v,, (Ey,/p[u]l N (B x RY)) < lim sup )J’/ / / r’~tdr dwdx
A0 A0 B Jsn-1 rx(x )

:11msupk”// —[rk(x w, €)]” dwdx
N0 sv-1 [Y|

_hmsup—// max{Afs(e)”, (|Vu(x) - w|+¢&)?}dwdx
o Yl -

:L// (|Vu(x) -o| +¢&)? dwdx.
Iyl JB Jsn-1

Since ¢ > 0 was arbitrary we obtain

. 1
limsup AP v, (Ex ,/p[ul N (B x RY)) < —«(p, N)IVully, gy (3-8)
N0 ly|
Since u = 0 in RN \ B, if (x, y) € E;_,;,[u] N (R \ B) x RV) then y € B. Therefore
lim sup A”vy (Ex, /p[u] N ((RY \ B) x RY)) < hmsup/v’/ f lx —y[" "V dxdy =0.
ANO AN RM\B
This finishes the proof of part (ii). U

In dimension N = 1, when y < —1, one can also weaken the hypothesis z € C!(R) in Lemma 3.3 to
u € C'(R) and u’ is compactly supported:

Lemma 3.5. Suppose u € C'(R), u’ is compactly supported, and 1 < p < o0o. If y < —1 then

. k(p, N)
limsup APvy, (Ej ,/plul) < ||M/||ip(R)-
A0 ly|
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Proof. Let supp(u’) C B := (—8, B). By (3-8) we have

. 1
limsup vy (Ey.yplul 0 (~26.26) x B) < 1k (p. DI -
A0

Moreover, since u is constant on (8, o0) and constant on (—oo, —B), if (x, y) € Ej ,/p[u] and x < -2
then y > —B, and if (x, y) € E, ,/p[u] and x > 2 then y < B. Since y < —1,

oo prB —2B poo
v, (Eppyplu] N (R (=28, 2/3))><R)5/2ﬂ/_ (x—y)”dydx+/ (v —x)" " dy dx < co.

—o0 J—p
We conclude
limsup APvy, (E; ,/plul N (R\ (=28,28)) x R) =0. O
ANO
3D. Upper bounds for limsup APv,, (E ,,[ul), for general WP functions. Let N>1, 1 < p <00
and u € WHP(RY). In light of Lemma 3.2, to prove the limiting relations (1-7) and (1-8) in Theorem 1.1,
we need only show that

, k(p, N)
limsup A7v, (Ex plul) < IVal? v, (3-9)
A—00 |V|
if y > 0and
. k(p, N)
lim sup APv, (Es/plul) < 22 Vull?, (3-10)
ANO [yl

ify <0and p>1,0r y < —1and p = 1. Lemma 3.3(i)—(ii) asserts that these desired inequalities hold
for functions in C Ll (RN). When N >2 or p > 1, a general W'?(RV) function can be approximated in
wlr (R") by functions in Cc1 (R"); by [Hajtasz and Kalamajska 1995], there exists a sequence {u,} in
CSO(RN) such that lim,,, o0 ||V (4, — ) | Lp(gyy = 0. If further y > 0,0ry <Oand p>1,0ry < —1 and
p =1, then by parts (i) of Theorems 1.3 and 1.4 (proved in Section 2), we have

Sup APy (Exy pplit — 1) < €5, L 1Vt = 0112, v, (3-11)
A>0

It follows that, for every n and every § € (0, 1),

limsup APvy, (Ey ,/plul) < limsup APv, (Eq—s)r,y/plun]) +sup AP vy, (Esy y/plun — ul)
500 A>0

A—00 A
P P
k(p,N) p CNpy IV Wn =1, gy
<=’ |V 3-12
Sia—a iy * 5P G-12)

if y > 0, and a similar inequality holds with limsup, _, ., replaced by limsup, o if y <0, p > 1 or
y < —1, p=1. Letting first n — 0o and then § — 0, we get the desired conclusions (3-9) and (3-10)
under the corresponding conditions on y and p.

It remains to tackle the case N = p = 1, in which case we only need to prove (3-9) when y > 0 and
(3-10) when y < —1. Using (2-11), we approximate u by finding a sequence {u,} in C*(R) so that u/,
are compactly supported for each n, and lim, . o [|u;, — u’|| 1) = 0. Since the desired inequalities hold
for u, in place of u by Lemma 3.3(iii) and Lemma 3.5, and since part (i) of Theorem 1.4 applies to give
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(3-11) when y > 0 or y < —1, our earlier argument in (3-12) can be repeated to yield (3-9) when y > 0
and (3-10) when y < —1. This completes our proof of parts (a) and (b) of Theorem 1.1.

3E. Conclusion of the proof of Theorem 1.1. In Section 3D we proved parts (a) and (b) of Theorem 1.1.
The lower bound for the lim inf in part (c) has been established in Lemma 3.2(ii), and the limiting equality
forueC Ll (RV) when p =1 and —1 < y < 0 follows by combining that with the upper bound for the
lim sup in part (ii) of Lemma 3.3. The proof of the negative result in part (c) of the theorem (generic
failure for p =1, —1 < y < 0) will be given in Proposition 6.6 below. ]

3F. On limit formulas for BV(R)-functions: the proof of Proposition 1.2. When p = 1, Poliakovsky
[2022] asked whether (1-7) still holds for u € BV([R{N ) instead of whi (RV) if y = N. More generally,
one may wonder whether it is possible that, for all u € BV(R"), one has

. k(1, N)

lim Av, (E; ,[u]) = Vullpq when y > 0, (3-13)
A—00 |y|

. k(1, N)

11161+)Lvy(E,\,,,[u]) = ™ IVullae when y <O. (3-14)
A—

We show that this is not the case.

First, when —1 < y < 0, Theorem 1.8(i) (proved in Proposition 6.3 below) shows that even if
ue WI’I(RN), it may happen that lim, _, o+ Av, (E;. , [u]) = 00. So (3-14) cannot hold for all u € BV([R{N)
for such y.

The following lemma provides examples of failure of (3-13) and (3-14) when y € R\ [—1, 0], since
|y + 11 # ly| unless y = —3:

Lemma 3.6. Suppose N > 1 and u = 1q, where Q is any bounded convex domain in RN with smooth
boundary. Then u € BV(RN) and

. k(1, N)
lim Av, (E; ., [u]) = Vu orally > —1,
hil
o tim 2y (Exylul) = Y\ ulag foraity < -1
m V. u = u or a < —1.
par YR PRSI Y

Proof. First consider the case N = 1. If u = 1[0~ (so that ||u|| pm@) = 1), then, for every y € R\ {—1}
and A > 0, one has

2

vy (Epyplul) =20, ({(r, ) €R:x = 0,y <0, |x — y| "D = 2)) = = (19
ly +1] A
which follows from a change of variables s =x —y, t =x 4 y: when y > —1, one has
A Vo+D g AV +D ) 1
vy (Ej, [u])=/ dtsV‘lds=2/ sV ds = ———,
7 4 0 —s 0 Y+ 1A

while when y < —1, one has

o N o 2 1
vy (Ej [u]) =/ / drs”lds = 2/ 57 ds = -
a0 J g A=/ ly +1] A
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A similar calculation shows that if # = 1; is a characteristic function of a bounded open interval (so that
lu' | mry = 2), then

. _ / _ _
,\EII;O)‘VV(EA’V[M]) SRS lu' || mwy forally > —1, (3-16)
while
. _ ’ _1- -
All)r{)l+ Avy (Ey y[u]) = ] lu'[| mwy forall y <—1; (3-17)
we also have
sup Avy (Ej ,[u]) < ||u’||M(R) for all y € R\ {—1}. (3-18)
A>0 |V + 1|

Now consider the case N > 2. Let  be a bounded convex domain in R with smooth boundary and
u = 1g. Then u € BV(RN) with | Vu| r = £Y1(0Q). The method of rotation shows

l/ /kvy(Ex,y[uw,xf])dx/dw,
2 Jon-1 J 1

where u,, /(1) := u(x' +tw) for o € SN ! and x” € w*. Note that ||u;)7x, M) <2 forall o e S¥=! and
all x’ € w™, since Q is convex and every line only meets €2 at at most two points. Thus (3-16), (3-18)

)\'Vy (Eky[u]) =

and the dominated convergence theorem allow one to show that

1
ly + 1] ng l/L ), o | Mm@ dx"do  forall y > —1,
T Jo

and using (3-17) in place of (3-16) we obtain the same conclusion with lim; _, o, replaced by lim, g+ if

lim Av, (E; ,[u]) =
L—00

y < —1. It remains to observe that

Lo ] 1l do = et M) 1V, (3-19)
- w

This holds by Fubini’s theorem if u = 1g, is replaced by u, := u % p,, where p, is a suitable family of
mollifiers, because the left-hand side is then just

/ / /‘iug(x’+tw)‘dtdx/dw=/ / lw - Vue(x)| dx do,
sv-1Jpl JR dt SN-1JRN

which equals « (1, N)[|Vug | 1 (ry). One then just needs to let ¢ — 0 to obtain (3-19): in fact, a standard
argument shows that

lim [|Vuellprwyy = [IVull pgn)y-
e—0t

S0 it remains to prove that

limf //‘ius(x/+tw)‘dtdx’da)=/ f I, e dx’ deo. (3-20)
e—~>0t Jonv-1 J L JR dt SN-1J ot ’

But for every w € SV, and almost every x’ € w (as long as ¢ > x’ 4 tw parametrizes a line L,, .+ that
is either disjoint from €2, or intersects d<2 transversely at two different points), we have

lim /‘iug(x/—f—ta))’dt:||u;)x,||M(R). (3-21)
o di ’

e—>0F
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The validity of (3-21) is clear if L,, , does not intersect €2, while if L, , intersects 02 transversely at
two different points, then we can choose a coordinate system so that w = (0, ..., 0, 1), and assume that
for some open neighborhood U of x” in @', the intersection of U x L,, ,» with § takes the form

(O on) Y €U, ¢1(0) < yv < da(y)}

for some smooth functions ¢; and ¢, of y’ € U. Then, for ¢ > 0 sufficiently small,

/]diua(x’wa))\dr:/ f 1o(0)dype(x' — y' 1 — yy) dy|dt
r!dl R|JRN

a / /
= - 1 N<yn < NT—— —-y.,t— dy| dr
/R /RN DO <IN <b200 5 [0e(x" —y yn)1dy

=/R /};{Nl (X' =yt =1 (V) — pe (X' =y, t — o (y'))dy'| dr

_/(/R P =3 1 =410 ) +/N lpa(X’—y',t—¢z(y/))dy,) dt
—2/ /pa(x y', 1)drdy’
RN-1

= 2 = ”uw,x’”M(R)'

This proves (3-21), and then the dominated convergence theorem allows one to conclude the proof
of (3-20). O

Remark. The identity (3-19) for u = 1 can be derived from Crofton’s formula for rather general (not
necessarily convex) domains Q2. See [Federer 1969, Chapter 3.2.26], which showed that when 0€2 is
rectifiable, then its (N —1)-dimensional Hausdorff measure #V~1(9Q) is equal to JIN *1(352), where
#N~1(39) is given by [Federer 1969, Chapter 2.10.15] as
1 /
Bi(N, N —1) Jpcor v, N=1) JyeRV-1
here O*(N, N — 1) is the space of all orthogonal projections p from RY onto RV~ dp is the right-O(N)-
invariant measure on O*(N, N — 1) normalized so that fO*(N,Nfl) dp =1, N(plsq, y) is the number of

N(plsq,y)dydp;

points x € a2 so that px =y, and
'(N/2)
(N +1)/2)T'(1/2)
according to [Federer 1969, Chapter 3.2.13]. It follows that, for u = 1¢,

/N | /l ), Nl pcry dx” do = HN 1SN
SNl Jw

_ 2 NN — D0
_F(N/Z)'Bl( ,N—-1) (0€2)

27 (N=1)/2

T TN+ 1)/2)

Pi(N,N—1)=

/ N(plaq,y)dydp
peO*(N,N—1) JyeRN-1

IVullp =1, N[ Vull g,
as asserted in (3-19).
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4. From weak-type bounds on quotients to WP and BV

In this section we complete the proofs of Theorems 1.3 and 1.4 proving part (ii) of these theorems. We
use as a key tool the BBM formula discovered in [Bourgain et al. 2001] (see also [Davila 2002] for
additional information for the BV case), in a way that is reminiscent of the proof of [Nguyen 2006,
Theorem 2], and we apply duality for Lorentz spaces to control the double integral arising in the BBM
formula. The BBM formula stated in [Bourgain et al. 2001] is quite flexible, involving a bounded
smooth domain €2 and a sequence of nonnegative radial mollifiers p,(|x|), with fooo on(MrN"ldr =1
and lim,,_, f 800 pn(r)rN~1dr =0 for every 8 > 0; we will apply it in the case when 2 = B, the ball of
radius R centered at 0, and p,(r) = s,,p(2R)_S"Pr_N+S"p1[0,2RJ (r), where {s,} is a sequence of positive
numbers tending to 0. As a result, we conclude thatif R >0, 1 < p <00, u € L?(Bg) and

_ P
liminfsf/ Jux) N”(y)| dx dy < oo,
s—0t BrxBr lx —y| +p—sp

then for p =1 we have u € BV(BR) with || Vu|| pm¢B,) being bounded by « (1, N) times the above liminf,
and, for 1 < p < oo we have u € W7 (Byg) and IVullrrBg) being bounded by «(p, N)/p times the
above liminf. The assumption u € L?(Bg) can easily be relaxed to u € L' (Bg), via an observation of
Stein as explained in [Brezis 2002, proof of Theorem 2]: if u L'(Bg) and the above liminf is finite
for some 1 < p < oo, then, for any § > 0 and any ¢ € (0, §), we may consider u, := u * ¢.(x), where
¢ (x) = Np(e 'x)and ¢ € CZ2°(By) is nonnegative and has integral 1. Then u, is C* on the closure
of the ball Bg_s, so the above formulation of BBM applies, and ||Vu,| 1»B;_5) 1s uniformly bounded
independent of ¢ € (0, §); indeed Jensen’s inequality implies

// lue (x) —Me(Y)|p // lu(x) —u(y)|” drd
Br_sxXBpr_s |X - y|N+pfsp BrxBp |x - y|N+p P

for every ¢. This shows that a subsequence of {Vu,} converges weakly in L”(Bg_s) to the distributional

gradient Vi on Bgr_s, and a desired bound on ||Vu||1r(p,_s) follows for every § > 0.
Suppose now N > 1, 1 <p <oo, y €eR, ue L] (RV)and Q,/,u € LP-*(R*N,v,). Let

— p
A :=sup liminfs // lul) = uy)] dx dy. 4-1)
BRXBR

R>0 s—>0% |x_y|N+p P

Suppose A is finite. If p = 1, then the BBM formula above implies u € BV(Bg) for every R > 0,
with || Vu|| pm(sr) < k (1, N)A independent of R; as a result, u € BV([RN) with | Vu|| pmry < 6 (1, N)A.
Similarly, if 1 < p < oo, the above BBM formula (applicable for u € Ll (RM)) implies u € wtp (RM),
with ||Vl Lo vy < (e (1, NYA/p)V/P.

It remains to prove that A < co. By considering truncations of # we may assume additionally that

loc

u € L°°(R"); the reduction is based on the pointwise bound

u(x) if lu(x)| <n,

Qy/pun(x’y) = Qy/pu(x’y)v where u, (x) = {nu(x)/|u(x)| if 14 (0)| > 1.
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Using the definition of weak derivative we see by a limiting argument that the conclusion sup,, [|Vu, ||, <C
implies ||Vu|, < Cif p > 1and sup, |[Vu,|lsm < C implies [|[Vulp < C.

In order to establish our estimate for bounded functions we will use Lorentz duality in the following
form: if F, G are measurable functions on R?", then, for any 1 < g < oo, we have

/f F(x,y)G(x,y)dv, < q/[F]Lq,oo(RZNyvV)[G]Lq/,l(RZN’vV), 4-2)
RN xRN

where 1/g +1/q' =1,

[Flpom g o, 2= Sup Avy ({1F| > MV = suptVIF* (1),

t>0
= ' 1 ' dt
[G]Lq/-l(RZN,vy) :=f0 v, ({|G] > ApVe dn = ?A 11/ G*(t)T’

here F*(t) :=inf{s > 0 : v, ({|F| > A}) < s} is the nonincreasing rearrangement of F, and similarly
for G*(¢); see [Hunt 1966; Stein and Weiss 1971]. Indeed, (4-2) follows by noticing that

/f F(x,y)G(x,y)dvyff F*(z)G*(z)dtzf [V P17 6] 4L,
RN xRN 0 0 t

which is clearly < q/[F]Lq.oo(RZN’vy)[G]Lq/vl(RzN’v}/).
First we consider the case y > 0. For sufficiently small s > 0, define

_ s
I+y/p
sothat6 € (0,1) and p —sp = p(1 —6)(1+y/p) — v. Then, for every R > 0,
Jue (x) —u(y)l” _
/ f dxdy = f / (Qypux, YNPD (u(x) = u()|Lagxp, (x, 1)) dvy
BRXBR RN xRN

|x _ |N+p sp

1 _
< 5[(Qy/pu)p(1 9)]L1/<1*9)-°°([R2N,vy)[|u(x) - u(y)lpG]Ll/eJ(BRxBR,vy)
by (4-2). But
_ 1-6
[(Qy/p”)p(l 9)]L‘/“‘">-°°(R2N,vy) = [Qy/p”]igwo(ﬂim,vy)
and
[lu(x) — ”()’)|p9]L1/9v1(BR><BR,vV) < (2”M”LOO(RN))pe[1BR><BR]L1/9~1(IRN><IRN,V,,)

= Qllull zoo@yy)?? v, (Bg x Br)?,
from which it follows that

lu(x) —u(y)|” s 1-0
[ ey < S0, I Gl )", (B x B
RXDR

Furthermore, since y > 0, we have

vy, (Br x Bg) < |BRl| ———dh < c0.
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Recall @ =s/(1+y/p). Thus as s — 07, we have
. U (@) — u(y)I? y ,
lims drdv<(1+2 0.
ls—>01jrlps //BRXBR |x — y|N+p 5P = * p [Qy/pu]Lp’oo(RzN,Vy) <

Since this upper bound holds uniformly over all R > 0, this concludes the argument for the case y > 0.
Next we turn to the case y < (0. We then observe that, for 0 <s < 1 and every R > 0,

_ p
// (ORI

BrXxBp |x_y| tr—sp
_ / fR o (@ PO ) = ) = 51 P L)

2 _ _
< Z0Qyp)" PN parasoe e v,y [ G) = w1 x = 31 )PP 2 (g -
Again
1—s/2 p(1—s/2)
[(Qy/p”)p( s/ )]Ll/“—f/z)vf’o(RW,vy) = [Qy/p”]anw(RlN,vy)

and
[(uC) —ux = 31" 7PV s e, )

< @Al ooy P1x = V1P s By (493)
We will show that

Tim supl[x — P 2ot (g gy < 1= & (4-4)
s—0t p

when y < 0. We then see that
; lu(x) —u(y)l” y
limsup s dedv<2(1-% 41 ’
S—>O+p //I;RXBR |x _y|N+p sp Y= p [QV/P ]LP‘OO(RZN,VV)

which concludes the argument in this case since this bound is uniform in R > 0.
It remains to prove (4-4) when y < 0. Note that in this case p—y > 0, so |x — y|P~7)5/2 < (2R)(P~V)s/2
on Bg x Bg. Thus

QR)(P—7)s/2
[ = Y1272 o e,y = / v {(x,y) € B x Bg : [x — y| P72 > 3} /2 da.
0

If y <0, then

dh <on_ 1|BR|—k2V/(s(p V))

v, {(x,y) € Bg x Bg : |x — y| P72 = \} < |Bg|
v Y [h]> A2/ (=) |h|N—Y ¥4

where on_; is the surface area of SV 1. Hence in this case,

) 1 s/2 (2R)(P v)s/2
[|lx — y|P=r)s/ 122151 (Brx Brovy) = (UN—l |BR||V_|) / A=) dy
0

)/ 1 S/Z
= (1 — ;) (oN_1|BR|m) Q2R)"*/2,
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(Here we used y/(p —y) =—1/(1 —y/p) € (—1, 0) whenever y < 0.) This proves (4-4) when y < 0.
Next, suppose y = 0. Then

(2R)[)S/2
[ = Y1P7 2] oo BB,y = / vol(x, y) € Bg x Bg : |x — y[P*/? > 2}"/* dA
0

(2R)Ps/2 1 5/2
< / (|BR| —Ndh) da
0 s2/6n <jnj<2r 1Al
(2R)PS/2 ) QQR)P$/? 5/2
2/ (|BR|wN—1—10g<—>) da
0 ps A

! 2 1\\'/?
— (2R)’”/2/ |Brlowy—_1 — log| — da,
0 ps A

which shows (4-4) remains valid when ¥ = 0 by the dominated convergence theorem. (Il

S. Finiteness of vy(Ej o[u]) and the Lipschitz norm

In this section we prove Theorem 1.5, which we put in the following more precise form.

Proposition 5.1. Let u be locally integrable on RN and Vu € Llloc([RN ). Then
0 ifr>|Vilso,
vo(Ej.olul) = / >
00 if A <[IVulloo.

Proof. First assume Vu € L* and A > || V|| . Then for every 4 € R we have |u(x +h) —u(x)|/|h] < A
for almost every x € RN. This immediately implies vo(E; o[u]) = 0.

For the more substantial part assume A < || Vu||~, Where || Vu| s may be finite or infinite. We need to
show that vo(E; olu]) = co. We pick A, A2 such that

A< A <r<||Vulso-

Let Bg = {x € R" : |x| < R} and assume that R > 1 is so large that || Vu||r(p,) > A2. Let x € C®
such that x (x) =1 in a neighborhood of EQR and set u, = xu. Then Vu, = Vu as integrable functions
on Bjg. There is a measurable set Fy C By of positive measure such that |Vu(x)| > A, for all x € Fy.

Fix 0 < & < 1 — A1/A,. We now consider the set &, of all spherical balls § ¢ S¥~! with positive
radius and the property that (6, 6,) > 1 — ¢ for all 81, 8, € S. By pigeonholing there exists a spherical
ball S € G, and a Lebesgue measurable subset F' C Fy such that LN(F) > 0and Vu (x)/|Vu(x)| € S for
all x € F. For the remainder of the argument we fix this spherical ball S; we denote by o (S) its spherical
measure.

We first note that, for |2| < 1 and for almost every |x| < R,

u(x+h)—u(x) uo(x+h)—u.(x)

h 1
] ] _<m,/o Vuo(x+sh)ds>. (5-1)
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Secondly since the translation operator is continuous in the strong operator topology of L' we see that
there exists §p < 1 such that

LN(FY( — A
Vo - +w)—Vuo||L1(RN)<$ for |w| < &. (5-2)

In what follows we let § << 8 and set

h
S(8,80)={heRN:6§|h|§80, mes}.

Let

& = {(x,h) cxeF, heSe, ), |lu(x +h) —u(x)] - )\}

A
so that (x, h) € & implies (x, x + h) € E; olu]. We then have by (5-1)

h 1
<—,f Vuo(x+sh)ds> >A}>
|l Jo

> vp(&1) —vo(&2), (5-3)

vo(Ej olul) > vo(&) = Vo(i(x, h):xeF, heS(,d),

where

& = {(x, h):x eF, heSs,8), ‘<|Z—| Vuo(x)>‘ > xl},

1
& = {(x, h)y:xe F,heS(,68), / [Vio(x +sh) — Vuo(x)|ds > A —A}.
0
Indeed, if (x, h) ¢ & U &, then

Ki Vi (x)>‘ < '<i /lw (x+sh)ds>
N = Ny e

which is then < Aq, so (x, h) ¢ &, establishing & C & U &, and thus (5-3).
The set £; does not change if we replace u, by u in its definition. Since

1
+/ |Vuo(x +sh) — Vuo(x)|ds,
0

h h
<m, Vu(x)> >(1—-¢8)|Vulx)|>1—e)y>A; forxeF, m es,

we get

(5)>f d / dh vy (S)log(ao)
Y > X —_— = o — .
o F @60 |1V )

Moreover, using (5-2) and Chebyshev’s inequality we see that

vo(&2) </ fol [Vuo(- +sh) — Vuollpiwyy ds dh
~ Js6.60) Al —A |h|N

LN(FY( —M)/10 dh LN (F 8
5/ (F)(A —A)/ L ( )G(S)log(_())’
S(8.50) Al —A |h| 10 S
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and hence putting pieces together we obtain for § < 8¢

LN(F) 8o
vo(Ej olul) = vo(E1) —vo(&2) > > o(S)lo (8 )

Here § < 8y was arbitrary and by letting § — 0 we conclude that vo(E} o[u]) = oo. O
We now give a more precise version of Example 1.7.

Lemma 5.2. Let @ C RY be a bounded domain with Lipschitz boundary and let u = 1. Then u €
BV@®RY)\ WLL(RYN), with
log(2/A) ifr <1,
E <C
vo(Ej olu]) < Cq X {kl i 1

in particular we have sup, .o A vo(Ej o[u]) < oo.

Proof. Let
E(r,2) ={(x,y) € Exolul :r <|x —y| <2r}.

We begin with the observation that rA < 2 if vo(E(r, A)) > 0. Furthermore, if (x,y) € E(r, A) for
some y € R", then x belongs to the 2r-neighborhood of 32. The Lebesgue measure of such a neighborhood
is O(r) if r < rg, where rg is some positive constant depending on €2 (because the boundary of a bounded
Lipschitz domain can be covered by finitely many Lipschitz graphs, and the 2r-neighborhood of such
graphs can be approximated by a union of O (r) neighborhoods of suitable hyperplanes). Hence for r <rg
we have vo(E(r, L)) < Crifr <2/r and vo(E(r,A)) =0if r > 2/A. As aresult, if 2/1 < ry we get

vo(Epolul) < Y wo(E@/,2)) SA™
JET2I<2/A
and if 2/A > rg we get

vo(Exolul) < Y vo(EQ/, x))+2/f Y 4r <14 1ogn ). O

1y _ vIN
X
JEZ:2I <rg <|lx—yl<2/A | yl

6. When the upper bound (1-15) fails

In this section we make various constructions demonstrating the failure of (1-15) in the range —1 <y <0,
and give the proof of Theorem 1.8. We first establish:

Proposition 6.1. Suppose N > 1and —1 <y <.

(i) For every m > 0, there exists u € CZ° (RN) such that
vy (Eqy[u]) > m||[Vull L g@y)- (6-1)
(1) There exists C = C(N, y) > 0 and po = po(N, y) > 1 such that, forall 1 < p < po,

sup vy (Eyyyplul) = C—2— (6-2)
ueCX(RN) p—
VullLr <1
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6A. Proof of Proposition 6.1: the case y = —1. Here we may choose, for m > 1,
Um =21 % 1p, € C(RY), (6-3)

where 7,,(x) := 2"V y(2"x) for some nonnegative, radially decreasing 1 € C2°(By), with fRN n=1.
Then when 1 < p < oo and m < p’ = p/(p — 1) (which is no restriction on m if p = 1), we have
Vvl p 52’"/P/ S1,while Ey —yyp[vn] 2{x| <1-27", 1427 <|y| <2} (because for (x, y) in the latter
set, |y (X) — v, (v)| =2 and |x — y|171/P <2171/ which means | Q_/pvp (x, y)| >2/2!71/P =21/P > 1),

Hence
V-1(E1,—1/p[Vm]) 2/ f lx —y|7'" "V dx dy
[x|<1=2-m J142-m<|y|<2
= CNf (1+27" =)~ = @ = lx) ™' dx = clym.
x| <127
This proves both (i) and (ii) of Proposition 6.1 in the case y = —1. O

6B. The case —1 < y < 0: examples of Cantor-Lebesgue-type on the real line. We now discuss some
examples related to self-similar Cantor sets of dimension 8 = 1+ y. Recall the definition of v,, Q,, in
(1-4), (1-5) and observe the behavior under dilations:

v, (tE) ="y, (E). (6-4)
We have:

Lemma 6.2. Let —1 < y < 0. There exist constants ¢, > 0, C, > 0, and a sequence of functions
gm € C®(R), with g,,(x) =0 for x <0and g,,(x) =1 for x > 1, such that, forall 1 < p < oo,

”g;n”P < cyzmlyl/(l-‘r)/)(l—l/l?) (6-5)
and if
1
vl p—1
then .
m
v ({@ »el0 1210, pente > 7} 2 % . (6-6)
4 Cy
Proof. For —1 <y <0 let
p =204y (6-7)

sothat 0 < p < % We construct g, such that its derivative is supported on the m-th step of the construction
of symmetric Cantor sets of dimension 8 =14y =log2/log(1/p), with an equal variation on each of
its 2" components [Mattila 2015, Chapter 8.1].

Let go € C*(R) be such that 0 < gg < 1, go(x) =0 for x < p and go(x) =1 for x > 1 — p. Set, for

meN,
1 X 1 1—x
gmt1(x) = 58m\ ~ + 5 8m 1 - .
P P

Since p < 5, we have, for p € [1,00), g}, 117»@ =2 % (20) 77 plIg), ||} » g, and thus

lgn L@ = )P~ D™ gl |l Loy = 201DV ED ol .
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Fix now 1 < p < oo, and for m € N, A > 0 define

A=, (06, 3) €10, 117 :1Qy /pgm (x, 1| > A)).
Our goal is to estimate A, 1,4, which we do by deriving a recursive estimate for A,, ;. We have the
decomposition
Amvix 2 vy (G, 9) €10, 01 11y pgm+1(x, 1) > AD)
+v, (@, ) € [1= 0, 1 :1Qy/pgm1(x, Y)| > A})
+v, ({(x, ¥) €10, pl X [1 = p, 11 :[Qy/p&m+1(x, Y)| > A}). (6-8)
Using the definition of g1, (6-7) and (6-4), we compute the first term in the right-hand side of (6-8) as

v, ({(x, ) €10, p1* 1 1Qy gms1(x, ¥)| > A})
= v, ({(pw, pz) : (w, 2) €[0, 112, Q) gm(w, 2)| > 20" T7/P1})
— py+lvy({(w’ Z) c [O, 1]2 . |ngm(w’ Z)| > 2|V|/(p,(7+1)))\’}) — %Am,s)” (6_9)

where s 1= 2p!t7/P = 2II/(P'(v+D) "and similarly the second term as
vy ({Ge ) €11 =p, 17 1 1Qy g1 (2. ) > 3}) = 3 Amsn (6-10)
Thus
Amt1 = Amsi+ vy ({(x, 3) € [0, p] X [T = p, 11:1Qy/p&m+1(x, y)| > A}),

which iterates to give
m
Amja = Aosma+ Y vy ({(x, ) €10, pI x [1=p, 11:1Qy g (x, Y) > 55" 77 }).

j=l1
We drop the first term, and note that as long as

1
lyl p—1
we have }‘sm_j < % forall j =1, ..., m. Moreover, for every x € [0, pz] x[1— ,02, 1] and every j > 1,

we have g;(x) < % and g;(y) > %, $0 |Qy/pgi(x, y)| > % Thus we obtain the desired conclusion
m

. O
Cy

Am,17a = mvy ([0, p?] x [1 = p?, 1]) =

6C. Conclusion of the proof of Proposition 6.1. We continue with the case —1 <y <0. Let n; € C°(R)
supported in (—1,2) such that 1(s) =1 on (=3, 3) and 0 < (s) < 1 forall s € R.

We split x = (x1, x’) with x’ € RV, where the variable x’ should simply be dropped in the case N = 1.
Set n(x) = [T/, 71 (x;) and define

U (x1, X") = 168, (x1)n(x), (6-11)

where g, is as in Lemma 6.2. Then u,, € CSO(RN), and if 1 < p < 0o and
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we have ||Vu,,||, < 1. Both parts of Proposition 6.1 will follow, if we can prove that under the same
hypotheses on p and m, we have
vy (E1yplum]) = ¢(N, y)m —C(N, y)’. (6-12)

We aim to reduce to the one-dimensional situation in Lemma 6.2 and split Q. /,u, (x, y) as

_ 8m(x1) — &m(y1) nx)—nly)
Oy /pttm(x,y) = 16n(x) X — |1 p + 168, (y l)m—lm(%)’)‘Fﬂm(ﬁ)’),
so that
vy (E1y/pltm]) = lx — y[”~" dx dy

x1,y1€[0,1]
|Im(xvy)+llm(-x7y)|>l

> //xe[o,m,yle[o,u x =y~ d dy—// =y Ndrdy.  (6-13)
) 'y [ 1L (x,y)|>1

[x1=y1|=|x"=y’|
[ L (x,y)|>2

Clearly if B, is the ball in RY of radius 2 centered at the origin then

L (x, Y)| < enlx — 777 (g, (x) + 15,(»)),

and it follows immediately (since —y > 0) that

/f Ix =y Ndxdy < |y|"'C(N)P.
[ 11 (x,y)|>1

For the first term in (6-13), we prove a lower bound and estimate by integrating in y’

N -N
//xe[o 1y, 1e[o 1] lx —y"™ dxdy>// xel0.11V 31 €[0,1] lx —y[” " dxdy

[x1=y1]=]x"— lx1=y11=|x"=y'|
\1m<x’Y>l>2 1168 (x1) =168 (y)|/1x1 —y1 |'+7/P >4

sox [[ ey nl T andn,
[Qy/p&m(x1,y1)]>1/4
but by Lemma 6.2 the last expression is bounded below for large m by cym/C, under our hypothesis
on m. This concludes the proof of (6-12). U
For later purposes, note the inequality (6-13) (with p = 1) and the argument that follows proved also
that for all sufficiently large m > m(N, y), we have

vy (E1, [ 10 ([0, 1] x RY"H2) > ¢(N, y)m. (6-14)

6D. Examples related to Theorems 1.1 and 1.8. We now consider the limit (1-8) in the range —1 <y <0
and provide counterexamples for cases where u is no longer required to be a C2° function. The following
proposition covers part (i) of Theorem 1.8.

Proposition 6.3. Let —1 <y < 0. Let s — w(s) be any decreasing function on [0, 00), with w(0) <1

and w(s) > 0 forall s > 0. Then there exists a C* function u € Wi (RN) such that

lu(x)| < Cw(lx|) forallx e RN (6-15)
and
lim Av, (Ej , [u]) = oo. (6-16)
ANO
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Proof. We consider the case —1 <y < 0. Let u,,, € C2° (RV) be as in (6-11) and define
S (X) = (x1 =2, x')

so that f,,,(x) =0if x| ¢ [1, 4]. Let, forn e N,

0 (Ryy1)~'n°.

A
R, = 22n’ An = Rn_(N—H/)w(Rn-i-l)’ m(n) = 4 -
)\n-i-l

We also assume m(n) > m(N, y) so that by (6-14) in Section 6C,

v)/({(-x’ )’) “ X1, y] € [27 3]9 |nym(n)(xa )’)| > 1}) 2 C(Nv V)m(”)

for all n € N. Finally let

R,
u(x)_ZC;SV 1+12)fm(n)( )

971

(6-17)

(6-18)

(6-19)

(6-20)

Since || fu llyi11 < C, and w is bounded, it is easy to see that the sum converges in WLI(RY), and that u

is in Wl’l([RN). Also, the supports of fm(n)(Rn_1 -), namely [R,,, 4R, ] x [-4R,, 4R,V !

n varies, so clearly u € C®(RV). Since || f;u ||z~ < C, we have
()| < @(Ryy )R, N ~Vn™? for x| = Ry,

so |u(x)] < C’'|x|" M w(|x|) for |x| > 2. In particular |u(x)| < Cw(|x]).
For A € ((n+ 1)_2An+1, n=2x,] we estimate

) )‘n+l -2
)‘vy(EA,y[u]) >nm+1) )‘-n+1‘)y (En—zxn,y[u]) > 4 n )\nvy(gn)y
n

, are disjoint as

where &, := E,-2;, , [u] N ([2R,, 3R, ] x R¥~1)2. Moreover, for (x, y) € ([2R,, 3R,] x R¥~1)?, we have

u@) —u(y) =Ry N n 20 (Rus ) ooy (R ') = i (R, 'y)),
SO
Lo (R ') = foni (R 9] Ry
IRy 'x — Ry 'y |1ty @ (Rp+1)

|Q,u(x, y)| >n"?r,

where the last equality follows from (6-18). Hence rescaling using (6-4) yields

n 2wy (E) = n 20 RPN v, ({(x, y) x1, 1 €12, 31 1Qy fnin (X, )| > 1))

> ¢(N, y)m(n)o(Ry1)n "2,

with ¢(N, y) > 0, by (6-19). Thus we have shown

i 1
ot Wy (Epy ) = (N, )2t
A1) 2 Ans 1,1~ 200] y (Esy[ul) (N,y)—— e

)"n:17

o (Ryy1)m(m)n~2 > c(N, y)n,

(6-21)

where for the last inequality we have used our assumption (6-18) on m(n). The assertion follows for

—-1l<y <.
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Finally consider the case y = —1. We now choose v, as in (6-3) and
Ry =22 = RN Vp(Ryr), m(n) = 40— (6-22)
S e = a1 @(Rygn)
In analogy to (6-20) we now use
> w(Rye1) X
_ n+1 _
M(X) - R,I,V_lnz Um(n) (Rn) (6 23)

n=2
Since w is bounded it is immediate that u € WI’I(RN ) and also that |u(x)| < w(]x]). We need to check
that Av_(E;,_1[u]) — oo as A — O, If |x| < R,(1 —2"™) and |y| > R,(1+2"™), then

®(Ru41)
RN-1,2

w(Ry+ X

u(x) —u(y) > RTIIQ)U’"(”)(_) =2

=2n" 2\, > n "2 ,
n Rn n n

so (x, y) € E,2, _[u]. Hence we get

n Vo1 (Ey-2y, _1lul) = n%A lx —y|7' N dx dy

" Jixl< R, (1=2m00)
y[= R, (142700)

>n~ 23, RN"! |~ N dx dy

PRV
Iyl 1427

> enm(mo(Rup)n ™
(using (6-22) in the last inequality). This, together with our assumption on m(n), implies that

inf Av_1(E; —1[u]) = cyn — o0
Ae((”+l)72)¥n+]v”72)\n]

when n — o0, as desired. O

The next proposition is relevant for part (ii) of Theorem 1.8.

Proposition 6.4. Suppose —1 <y < 0. Then there exists a compactly supported u € W1 (RN) such that
u is C* for x #0,

C
ux)| < 6-24
= L Tog 2 + v P (29
and
lim Av,, (E; 5 [u]) = oo. (6-25)
ANO
If in addition N > 2 or —1 < y < 0 there exists u with the above properties and
vy (Ej [u]) =00 forall A > 0. (6-26)

Proof. Consider first the case —1 < ¢ < 0. We choose for n e N

R,=2"2", m(n) >2%, (6-27)
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and with these choices of R, and m(n) and f, as in (6-17) and (6-11) we define again

21
0= (3, )

n=2
The sum converges in W1 to a function supported in [—4, 41N, We have |u(x)| < C22"W=Dp=2 for
0 < x1 < 272"; moreover, |x'| < |x1] on the support of u. This implies |u(x)| < C'Tlx|'—N log(1/|x|)]_2
for small x. Also, because of the choices of R,, we see that u is smooth away from 0.

Fix A > 0. Since lim,,_, o R,Il\”ryn2 = 0, we may choose ng such that

ARNTYn2 <1 forall n > ny. (6-28)

Now vy, (E;  [u]) > vy (Es , [ul N (2R, 3R, 1 x RN ~1)?), and again f,,(x) (R, ' -) is supported in R(n) =
[R,,4R,] x [—4R,, 4R,V . Hence by the same rescaling argument as in (6-21), we obtain

vy (Esy[ul) = R v, ({(x, ) x1, 1 €12, 31, 1Qy fniny (5, )| > ARY 7 n)).
If n > ng then this gives

vy (Exp [ul) = RN v, ({(x, ¥) 2 x1, 1 €12, 31, 1Qy fniy (x, ¥)| > 1))
> ¢(N, y)m(m)RYTY

by (6-19). Since lim,_ o m(n)R,ivﬂ’ = 00, by (6-27) we conclude v, (E;, , [u]) = oo.

For the case y = —1 and N > 2, define u as in (6-23) but with the choice of the parameters R,,, m(n) as
in (6-27) to obtain a compactly supported u € W'! satisfying (6-24). We now fix A > 0 and note that when
N >2 we have ARY~!'n?2 — 0 as n — oco. The above calculation gives v_;(E; _1[u]) > c(N)m(n)RN~!
provided that )LR,iV_lnz <1 and thus the conclusion v_;(E; _i[u]) = oo.

Finally, clearly (6-25) follows from (6-26), and the latter was proved if —1 <y <0 or N > 2. It remains
to consider the case N =1, y = —1. We define u as in the previous paragraph. The above calculation
shows that v_;(E; _1[u]) = cm(n) provided that L < 1/ n? which establishes (6-25) in this last case. [J

The case N =1, y = —1 plays a special role. The following lemma shows that the conclusion (6-26)
in Proposition 6.4 fails in this case.

Lemma 6.5. Letu € W“(IR) be compactly supported. Then v_1(E; _1[u]) < oo forall A > 0.

Proof. Letu € WIL(R) be compactly supported in [—R, R]. Then given any XA € (0, 1), there exists
8(A) > 0 such that f 7 |u’'| < A/2 for every interval I C R with length < §(A). As a result, u is uniformly
continuous on R, with sup, g [u(x +h) —u(x)| <A/2 for |h| < 6(1). Thus

o0 dh
V_1(E; —1[ul) =2fw/ 10 ﬁdx

uCx+h)—u(x)[>2

2R % 4 [x|+R dh
—2r Json h R\[-2R,2R] J|x|-R N

<4R©B) "' +4. O
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6E. Generic failure in W' for the case —1 <y <.
Proposition 6.6. Ler —1 <y <0, N>2o0r—1 <y <0, N> 1. Let
V={feW"'R"): v, (E;,[f]) < oo for some > 0.} (6-29)
Then 'V is of first category in WU (RN), in the sense of Baire.
Let
U ={(x,y) e RN : 27 < jx —y| <24},

l
Q= U Uy.

k=1-¢

(6-30)

For the proof of Proposition 6.6 we use an elementary estimate for the intersections E;,_, [u] N €2,.

Lemma 6.7. Forally € R, u e WHIY(RYN), £ > 0 and Q as in (6-30),

sup Avy (Ey y [u]Ne) < C(N, y)E||Vul:.
>0

Proof. For u € C' we use the Lusin-Lipschitz inequality (2-2) to see that
A// Ix —y|" Ndxdy < C()A2 LV {x e RN : M(|Vu|)(x) > 2K 1}
Ey y [ulNUg
<C(N, V) IVullx

by the Hardy—Littlewood maximal inequality. Now sum in 1 — ¢ < k < £. The extension to general
u € Wh! is obtained as in the limiting argument of Section 2C. U

Proof of Proposition 6.6. Let, form e N and j € Z,
V(m, j)={ue WH®RY) v, (Es,[u]) <m forall A > 2/},

Since A — v, (Ej , [u]) is decreasing, we see that V is contained in Umzl UjeZ V(m, j). To show that V
is of first category in WLLRYN), we need to show that for everym € N, j € Z,the set V(m, j) is nowhere
dense.

We first show that V(m, j) is closed in WHI(RY). Let u, € V(m, j) and u € WHI(RY) such that
limy, s oo [l — ty || 1.1y = 0. It suffices to show that given & > 0, we have v, (Ej ) [u]) <m + ¢ for all
A > 2J. By the monotone convergence theorem, we have

Zlingo vy (Epy [ul N S2e) = vy (B y [ul),
and it suffices to verify that

vy (Es,[ulN Q) <m+e forr>2/, (6-31)
for all £ € N. Now let § > 0 such that (1 — 8§)A > 2/. Then

Vy (Ex,y [u]l N 2e) < vy, (Eq—s)n,y [ual N Q¢) + vy (Esy,p [ — un] N 2)
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and using that u,, € V(m, j) together with (1 — §)A > 2/, and Lemma 6.7, we see that for A > 2/
1+46
vy (Ey, [u]lNQe) <m+ C(N, )/)KW”V(MH —u)ll1.

Since § > 0 was arbitrary and since ||V (4, —u)| L1 vy — 0 by assumption, we obtain (6-31).

To show that the closed set V(m, j) is nowhere dense when —1 <y < 0, we need to verify that for every
u € V(m, j) and &1 > 0 there exists f € Wh!(RY) such that || f — ully1i1@v) < &1 and f ¢ V(m, j). To
see this we use Proposition 6.4, according to which there exists a compactly supported W!! function f;
for which v, (E; [ fol) = oo for all A > 0. It is then clear that

e Jo
fout 20
2 [ follwa
satisfies || f — u||w11 < &1/2 and also,
&1 Jo
v (Ex [ fD) =v Eny| =—— | ) — vy (Eiylu]) =00
2 [ follw
for every A > 2/, for all j € Z. The proposition is proved. O
To include a result of generic failure of the limiting relation in the case N =1, y = —1 we give

Proposition 6.8. Let —1 <y < 0. Let
W={feW" (R): limsup sup Rv, (E; ,[f]) < oo}
R—0 A>R

Then W is of first category in W', in the sense of Baire.

Proof. Clearly W C V, where V is defined in (6-29). We define
W(m, j) = {u e WH(R): sup sup Rv, (E; ,[u]) < m}
0<R<2-7 A>R

and note that

W C Uzt [ W, j). (6-32)

m>1
The arguments in the proof of Proposition 6.6 that were used to show that the sets V(m, j) are closed in
WEHRY) also show that the sets W(m, Jj) are closed in WLHR).
Let u € W(m, j), and let &1 > 0. By Proposition 6.4 there is fy € WLH(R) such that

lim Av, (E = 00.
lim Avy (Exy LfoD) =00

We may normalize so that || follw11@® = 1. Pick R € (0, 27771 so that Ay, (Ey [ fol) > 16m/e; for
A =<8R/ey. Let f =u+(€1/2) fo so that || f —ully1.1w =< &1/2. Moreover if A = 2R, then A > R and

RVy(EA,y[f]) = RVy (EZA,y [%fo]) - RVy (Eky[u])

€1 8R &1 16m
= — —Vy (Egr/e; .y [fo]) — Rvy (Ej y[u]) > ——— —m=m,
8 & 8 ¢
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and we see that f ¢ W(m, j). Thus we have shown that W(m, j) is nowhere dense in W' (R). By
(6-32) the proof is concluded. O

7. Perspectives and open problems

7A. Subspaces of W' and BV and related spaces. The failure of the upper bounds for [Qy u] 1o v )
for y € [—1, 0) raises a number of interesting questions. Consider the space BV(y) consisting of all BV
functions satisfying

lullgy(y) == IVullag +sup Avy (Ex y [u]) < 00 (7-1)
A>0

and the corresponding subspace W' (y) of W1,

Embeddings. We proved in this paper that for y ¢ [—1, 0] we have BV(y) = BV and W!!(y) = WhL
It is natural to ask how in the range —1 < y < 0 the proper subspaces BV(y) and W' !(y) relate to other
families of function spaces, in particular to the Hardy—Sobolev space F 1172, another subspace of W,

Triangle inequalities. The spaces W' 1(y) and BV(y) are defined via L'*°_quasinorms, and the space L'>°
is not normable (unlike L?-* for 1 < p < 0o, which is normable [Hunt 1966]). However Theorem 1.4
tells us that W“(y) and BV()/) are normable for y ¢ [—1,0]. Are these spaces normable in the
range y € [—1,0)?

Related quasinorms. Consider for 0 <s <1

u(x) —u(y)

lullp.s,y) = [—} .
=3P ]y

It is an obvious consequence of Theorem 1.3 that for s = 1 and fixed p > 1, these expressions define
equivalent (semi/quasi)-norms on C2° as y varies over R\ {0}. It would be interesting to find a more direct
proof of this observation which does not involve the relation with W'7. We note that the equivalence for
varying y breaks down for 0 < s < 1. This result, and more about the spaces for which |ul|,.s,,) < 00
with 0 < s < 1, such as their connection to Besov spaces and interpolation, can be found in [Dominguez
et al. 2023].

7B. Other limit functionals. Our results, combined with the various developments presented in [Brezis
and Nguyen 2018; 2020; Nguyen 2007; 2011], suggest several possible directions of research.

Can one prove a generalization of (1-14), (1-16) where the supremum is replaced by the liminf)_, o
when y > 0 and by a liminf,_, o+ when y < 0? More precisely, for 1 < p < 00, is there a positive constant
C(N,y, p) such that, for all u € L! (RV),

loc

||Vu||€p <C(N,vy,p) likn_l)%)r.}f)»pvy (Esy/plul) ify >0, (7-2a)

IVull}, <C(N,y, p) liin\%lf)“pvy(Ek,y/p[u]) ify <0, (7-2b)

in the sense that | Vu||z» = oo if u € LI\ WhP?2

loc
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For p =1 we can also ask: is there a positive constant C (N, y) such that, for all u € Llloc([RN ),

IVullpm <C(N, y) likm infAv, (Ey ,[u]) if y >0, (7-3a)
—00
[Vullpe = C(N, y) h)\m\%lf)tvy(Ek,y[u]) if y <0, (7-3b)

in the sense that || Vu|m = oo ifu € LI\ BV?

Theorem 1.1 gives (7-2a) and (7-2b) if we additionally assume u € wlp (RM). It also gives (7-3a) and
(7-3b) if we additionally assume that u € whl (RM). It would already be interesting to establish (7-3a),
(7-3b) for all BV functions.

When y = —1, p =1, (7-3b) holds for all u € LIIOC(RN ) as established in [Nguyen 2008, Theorem 2]
and [Brezis and Nguyen 2018, Section 3.4]. For y = —p, 1 < p < o0, inequality (7-2b) was proved in
[Bourgain and Nguyen 2006]. For y = N, Poliakovsky [2022] proved weaker versions of (7-2a) and

(7-3a) where the lim inf is replaced by a lim sup.

7C. TI'-convergence. This is a far-reaching generalization of the questions raised in Section 7B. For fixed
p >1and y € R\ {0} consider the functionals

®;[u] == APv, (E;yyplul), A€ (0, 00),

defined for all u € L}

b (RV), in the
sense of De Giorgi, as A — oo when y > 0 and as A \{ 0 when y < 0. More specifically, if p > 1, define
on Ll (RM)

loc

(RM). It would be very interesting to study the I"-limit of ®; in L}

loc

clVull?, ifueWhP(RN),
O, fu] = { IVull, .
00 otherwise,
and for p = 1 define
cllVu if u e BV(RV),
o] — { 1Vulln )

00 otherwise.

A challenging question is whether there exists a constant ¢ = c¢(p, y, N) > 0 such that $; — &, . in the
sense of I"-convergence, meaning

(1) whenever u; — u in L} then liminf ®;[u;] > @, [u], and

(2) foreachue Ll (RV) there exist (vy) withvy € L1 (RY), vy = uin Ll  andlimsup ®,[v;] < D, [ul.

loc loc loc

This question is especially meaningful in the case p = 1 where the pointwise limit behaves somewhat
pathologically. Indeed, recall that for p =1, —1 < y < 0 there is no universal upper bound for ®; [u]
in terms of ||Vul/;:1. Also when p =1 and y € R\ [—1, 0] the examples in Section 3F show that the
pointwise limit in W'! and on BV \ W!! may differ (by a multiplicative constant). A remarkable result
of Nguyen [2007; 2011] states that ) — P, . as A — 0, in the sense of I'—convergence, when p > 1, and
y = —p for some appropriate constant ¢ = c(p, N); see also [Brezis and Nguyen 2020] (note, however,
that W'? and BV are replaced in these papers by W' ? and BV).
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7D. More general families of functionals. Consider a monotone nondecreasing function ¢ : [0, c0) —
[0, co) and set (inspired by [Brezis and Nguyen 2018; 2020])

~ ) — u(y)| v
Walul =27 //;QNXRN <)L|x—y|1+}’/l’>|x_y|y drdy.

The family ®; in Section 7C corresponds to ¢ = 1(1 o). It is an interesting generalization of the above
problems to study the limit of W, as A N\ 0 when y < 0 and the limit of W, as A — oo when y > 0, both
in the sense of pointwise convergence or in the sense of I'-convergence. A formal computation suggests
that our Theorem 1.1 should go over modulo a factor fooo @(s)/sPt1 ds; see [Brezis and Nguyen 2020].
We refer to [Brezis and Nguyen 2018] for a further discussion of applications.
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SCHWARZ-PICK LEMMA FOR HARMONIC MAPS
WHICH ARE CONFORMAL AT A POINT

FRANC FORSTNERIC AND DAVID KALAJ

We obtain a sharp estimate on the norm of the differential of a harmonic map from the unit disc D in C
into the unit ball B" of R”, n > 2, at any point where the map is conformal. For n = 2 this generalizes the
classical Schwarz—Pick lemma, and for n > 3 it gives the optimal Schwarz—Pick lemma for conformal
minimal discs D — B". This implies that conformal harmonic maps M — B" from any hyperbolic
conformal surface are distance decreasing in the Poincaré metric on M and the Cayley—Klein metric
on the ball B”, and the extremal maps are the conformal embeddings of the disc D onto affine discs
in B". Motivated by these results, we introduce an intrinsic pseudometric on any Riemannian manifold of
dimension at least three by using conformal minimal discs, and we lay foundations of the corresponding
hyperbolicity theory.

1. Introduction

In this paper, we establish precise estimates of derivatives and the rate of growth of conformal harmonic
maps from hyperbolic conformal surfaces into the unit ball B” of R” for any n > 3; see Theorem 2.6.
Such maps parametrize minimal surfaces, objects of high interest in geometry. To motivate the discussion,
we begin with the following special case of one of our main results, Theorem 2.1. This generalizes
the classical Schwarz—Pick lemma, due to H. A. Schwarz [1890, Band II, p. 108], H. Poincaré [1884],
C. Carathéodory [1912], and G. A. Pick [1915], to a substantially larger class of maps.

Theorem 1.1. Let D ={z € C: |z| < 1} denote the unit disc. If f : D — D is a harmonic map which is
conformal at a point z € D, then at this point we have

1-1f@P?

1—z|?

ldfIl < ; 1-1)

with equality if and only if f is a conformal diffeomorphism of the disc D.

The classical Schwarz—Pick lemma gives the same conclusion under the much stronger hypothesis
that the map f is holomorphic or antiholomorphic, which means that it is conformal at every noncritical
point; see, e.g., [Dineen 1989; Kobayashi 2005; Royden 1988]. This fundamental rigidity result in
complex analysis leads to the notion of Kobayashi hyperbolic manifolds [1967; 1976; 2005] and
provides a connection to complex differential geometry via the Ahlfors lemma (see [Ahlfors 1938;
Kobayashi 2005, Theorem 2.1; Royden 1988]) and its generalizations by S.-T. Yau [1978] and others.

MSC2020: primary 53A10; secondary 30C80, 31A05, 32Q45.
Keywords: harmonic map, minimal surface, Schwarz—Pick lemma, Cayley—Klein metric.
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The conditions in Theorem 1.1 are invariant under precompositions by holomorphic automorphisms
of D, so the proof reduces to the case z = 0. On the other hand, postcompositions of harmonic maps
into D by holomorphic automorphisms of D need not be harmonic, so we cannot exchange f(0) and 0.
Hence, the standard proof of the classical Schwarz—Pick lemma breaks down. The estimate (1-1) fails
for some nonconformal harmonic diffeomorphisms of D (see Example 4.1), as well as for harmonic
maps D — D to more general domains which are conformal at a point (see Example 4.2 and Problem 4.3).

Our main results are precise estimates of the differential and the rate of growth of conformal harmonic
maps M — B" from an open conformal surface M to the unit ball B" of R" for any n > 3. It is classical
that such maps parametrize minimal surfaces. Indeed, a smooth conformal map f : M — R" from an
open conformal surface M into R" with the Euclidean metric parametrizes a minimal surface in R” if and
only if f is a harmonic map; see [Alarcén et al. 2021, Chapter 2; Duren 2004; Osserman 1969], among
many other sources. Note that an oriented conformal surface is a Riemann surface.

The focal point of the paper is Theorem 2.1, which gives a precise upper bound on the norm ||df; || of
the differential df, of a harmonic map f : D — B" at any point z € D where the map is conformal. The
estimate is similar to the one in Theorem 1.1, except that, for n > 3, it also involves the angle 6 between
the position vector f(z) € B" and the 2-plane d f.(R?) C R™. A related result (see Theorem 2.2) shows
that the worst case estimate, which occurs for 6 = % (i.e., when the vector f(z) is orthogonal to the
plane df.(R?)), holds for all harmonic maps f : D — B” provided that ||df. || is replaced by ﬁ_l IVF@)l;
these quantities coincide if f is conformal at z.

We then give a differential geometric formulation and an extension of Theorem 2.1. Let CKC denote
the Cayley—Klein metric on the ball B" (n > 2), also called the Beltrami—Klein metric; see (2-6) and the
footnote on page 985. This metric is one of the classical models of hyperbolic geometry. It coincides with
the restriction of the Kobayashi metric on the complex ball B¢, C C" (2-5) (which is the same as 1/ Jn+1
times the Bergman metric on B{) to points of the real ball B" and real tangent vectors. Theorem 2.1
implies that any conformal harmonic map f : M — B", n > 3, from a hyperbolic conformal surface is
metric and distance decreasing in the Poincaré metric on M and the Cayley—Klein metric on B"; see
Theorem 2.6. Furthermore, if the differential df), has the operator norm equal to 1 at some point p € M
in this pair of metrics, or if f preserves the distance between a pair of distinct points in M, then M is
necessarily the disc D and f is a conformal diffeomorphism of D onto a proper affine disc in B". In
particular, a conformal harmonic disc f : D — B" with f(0) = O satisfies | f(z)| < |z| for all z € D
(see Corollary 2.7).

In Section 2 we give precise statements of the mentioned results. Theorem 2.1 is proved in Section 3.
We introduce a new idea into the subject, connecting it to Lempert’s seminal work [1981] on complex
geodesics of the Kobayashi metric on bounded convex domains in C". Theorem 2.2 is proven in Section 4.
In Section 5 we apply Theorem 1.1 to estimate the gradient of a quasiconformal harmonic self-map of
the disc in terms of its second Beltrami coefficient at the reference point; see Theorem 5.1.

Motivated by these result, we introduce in Section 6 an intrinsic pseudometric on any domain in R",
n > 3 (and more generally on any Riemannian manifold of dimension at least three) in terms of conformal
minimal discs, in analogy to Kobayashi’s definition of his pseudometric on complex manifolds in terms
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of holomorphic discs. This provides the basis for a new hyperbolicity theory of such domains and of
Riemannian manifolds.

2. The main results

Given a differentiable map f : D — R", we denote by f, and f, its partial derivatives with respect to x
and y, where z =x+1y € D. The gradient Vf = (f, fy) is an nx2 matrix representing the differential df.
The map f is said to be conformal at z € D if

Ife@I=1fy(2)] and fi(2)- fy(2) =0. 2-1)

Here, the dot stands for the Euclidean inner product on R”, and |x| is the Euclidean norm of x € R". If f
is an immersion at z then (2-1) holds if and only if df, preserves angles. It follows from (2-1) that f has
rank zero at any branch point. We denote by |V f| the Euclidean norm of the gradient:

IVF@QP =@+ zeDb.

If f is conformal at z then clearly ||df| = «/5_1|Vf(z)| =[x @|=1fy@)|. Themap f=(f1,..., fu):
D — R” is harmonic if and only if every component f; is a harmonic function on [), meaning that the
Laplacian A f; = 82 fi/9x% + 87 f;/dy? vanishes identically.

We denote by B" the unit ball of R":

n
B”:{x:(xl,...,x,,)eR":|x|2:2x,3<1}. (2-2)
k=1

Our first main result is the following; it is proved in Section 3.

Theorem 2.1. Let f : D — B" for n > 2 be a harmonic map. If f is conformal at a point 7 € D and
0 e [0, %] denotes the angle between the vector f(z) and the plane A = df.(R*) C R, then

1 1 |f(Z)|2 1
df.|| = —|V < ,
” f ” \/§| f(Z)l 1- |Z|2 \/1 — |f(Z)|2 Sin29

with equality if and only if f is a conformal diffeomorphism of D onto the affine disc ¥ = (f (z) + A)NB".
(When f(z) =0ordf, =0, the angle 6 does not matter.)

(2-3)

Note that the number R = \/ 1 — | f(z)|?sin® @ is the radius of the affine disc =. In dimension n = 2
we have 6 = 0, so Theorem 1.1 is a special case of Theorem 2.1. Without assuming that f is conformal
at z or that f(z) = 0, inequality (2-3) fails for some harmonic diffeomorphisms of the disc as shown by
Example 4.1.

For a fixed value of | f(z)| € [0, 1), the maximum of the right-hand side of (2-3) over angles 6 € [0, %]
equals /1 —|f(2)|2/(1— |z|?) and is attained precisely at 6 = % i.e., when the vector f(z) is orthogonal
to A =df.(R?), unless f(z) =0 when it is independent of 6. It turns out that this weaker estimate holds
for all harmonic maps D — B” without any conformality assumption. The following result is proved in
Section 4.
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Theorem 2.2. For every harmonic map f : D — B" (n > 2) we have that

1 1— 2
G S

/2

Equality holds for some z € D if f(z) is orthogonal to the two-plane A = df,(R?) and f is a conformal
diffeomorphism onto the affine disc (f(z) + A) NB". In particular, if f(z) =0 then

V2

1—|z]%’

. zeD. (2-4)

V()] =<

with equality if and only if f is a conformal diffeomorphism onto the linear disc A NB".

The proof of estimate (2-4) relies on Parseval’s inequality, using the hypothesis that the L'-norm of
| f1? = ZZZI sz on the circles {|z| =r} for 0 < r < 1 is bounded by 1. We find it surprising that this
simple approach gives an optimal estimate in certain cases indicated in the theorem. Except in these
cases, we do not know whether there exist harmonic maps D — B" reaching (near) equality in (2-4).

The precise upper bound on the size of the gradient ||d fy|| of a nonconformal harmonic map f : D — B"
with a given center f(0) =x € B" \ {0} for n > 2 in terms of the distortion of f at O is unknown; see
[Brevig et al. 2021; Kovalev and Yang 2020] for n = 2. On the other hand, for n = 1 the harmonic Schwarz
lemma (see [Axler et al. 2001, Theorem 6.26]) says that any harmonic function f : B" — (-1, +1) for
m > 2 satisfies the sharp estimate
2 Vol(B™ 1)

VIO = i

For m = 2 the inequality reads |Vf(0)| < %, and a simple proof in this case was given by Kalaj and
Vuorinen [2012, Theorem 1.8].

Let us mention a consequence of Theorem 2.1 related to the Schwarz lemma for holomorphic discs in
the ball of the complex Euclidean space,

n
[EB%:{z:(zl,...,zn)e([:"2|Z|2=Z|Zk|2<1} (2-5)
k=1
(see [Rudin 1980, Section 8.1]). The following corollary to Theorem 2.1 shows that the extremal
holomorphic discs in B, are precisely those extremal orientation-preserving conformal harmonic discs
D — B¢ which parametrize affine complex discs.

Corollary 2.3. Let f : D — B¢ be a harmonic map which is conformal at a point z € D. If A =df; (R?)
is a complex line in C", then equality holds in (2-3) for this z if and only if f is a biholomorphic or
antibiholomorphic map onto the affine complex disc (f(z) + A) NBE.

The Cayley—Klein metric. A differential geometric interpretation of the classical Schwarz—Pick lemma
is that holomorphic maps D — D are distance decreasing in the Poincaré metric on D, and isometries
coincide with holomorphic and antiholomorphic automorphisms of D (see [Kobayashi 2005]). The
analogous conclusion holds for holomorphic maps D — B¢, with the Kobayashi metric on the complex
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ball B{, (2-5), where orientation-preserving isometric embeddings are precisely holomorphic embeddings
onto affine complex discs in Bg.

In the same spirit, we shall now interpret Theorem 2.1 as the distance-decreasing property of conformal
harmonic maps D — B" with respect to the Cayley—Klein metric' on B":

V1—|x|*sin’¢

1—|x|?

CK(x,v) = lv], xeB" veR" (2-6)

where ¢ € [0, %] is the angle between the vector x and the line Rv. Equivalently,
U =xP)leP+lx-of P jx - v

a (1—]x|?)? Cl—x? A= x)?
Let G>(R") denote the Grassmann manifold of two-planes in R". We define a Finsler pseudometric
M B" x G2(R") - R4 by

CK(x, v)?

27

1 — |x|?sin’ 6

Mex, &)= ¥

x eB", A € GL,(R"), (2-8)
where 6 € [0, %] is the angle between x and A. At x = 0 we have M(0, A) =1 for all A € G,(R").
Assume now that x # 0. Let v € R" \ {0} be a vector having angle ¢ € [0, 7] with the line Rx. The
angle 6 between x and any 2-plane A containing v satisfies 0 <8 < ¢, and the maximum of 6 over all
such A equals ¢. Hence, (2-6) gives

w — min{M(x, A) : A € G2(R"), v € A}, (2-9)
M(x,A):max{W:veA}. (2-10)
Inequality (2-3) in Theorem 2.1 is obviously equivalent to
2 _VI-1f@)sin’6 €| ]
M(f (@), df:(RO)|df(§)] = =1/ QP ldf(§)| < - E (2-11)

where 0 € [0, %] is the angle between f(z) and the 2-plane A = df, (R?). By (2-9) the left-hand side
of (2-11) is bigger than or equal to CK(f (z), df.(£)). Equality holds if and only if the angle ¢ between
the line f(z)R and the vector df, (&) € A equals 6; clearly this holds if and only if df,(£) is tangent to the
diameter of the affine disc ¥ = (f(z) + A) NB" through the point f(z). This and the addition concerning
equality in (2-3) give the following corollary to Theorem 2.1. Note that Pp(z, £) := |£|/(1 — |z|?) is the
Poincaré metric on the disc.

The Beltrami—Calvin—Klein model of hyperbolic geometry was introduced by Arthur Cayley [1859] and Eugenio Beltrami
[1868], and it was developed by Felix Klein [1871; 1873]. The underlying space is the n-dimensional unit ball, geodesics are
straight line segments with ideal endpoints on the boundary sphere, and the distance between points on a geodesic is given by a
cross ratio. This is a special case of the Hilbert metric on convex domains in R” and RP", introduced by David Hilbert [1895].
These are examples of projectively invariant metrics discussed by many authors; see the surveys by S. Kobayashi [1977; 1984],
W. M. Goldman [2019], and J. G. Ratcliffe [1994].
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Corollary 2.4. If f : D — B" is a conformal harmonic map then for every point z € D and tangent vector
£ € R? we have

1]

1—|z|?

CK(f(2),df(§)) =

=Po(z,§). (2-12)

Equality holds for some 7z € D and & € R\ {0} if and only if f is a conformal diffeomorphism onto the
affine disc
T =(f@)+df.(R)NB"

and the vector df,(€) is tangent to the diameter of X through the point f(z).

This shows in particular that every linear conformal embedding f : D — X onto a proper affine disc
in B”" is geodesic on each diameter (—1, +1)>r+— f (rei") € X for every fixed ¢ € R. However, distances
between points of different rays strictly decrease from the Poincaré metric on D to the Cayley—Klein
metric on the disc £ C B".

Remark 2.5. The Cayley—Klein metric (2-7) is the restriction of the Kobayashi metric on the unit ball
B C C" to points x € B" = B NR" of the real ball and tangent vectors in 7,R" = R". A direct geometric
argument was given by Lempert [1993, proof of Theorem 3.1]. The Cayley—Klein metric also equals
1/+/n + 1 times the Bergman metric on B, restricted to B" and real tangent vectors; see [Krantz 1992,
Proposition 1.4.22]. (On the ball of C", most holomorphically invariant metrics coincide up to scalar
factors.) The Cayley—Klein metric equals the Poincaré metric |v|/(1 — |x|%) on B" on vectors v parallel
to the base point x € B", but is strictly smaller on other vectors. While the Poincaré metric on B" is
conformally equivalent to the Euclidean metric, the Cayley—Klein metric is not.

We now extend Corollary 2.4 to more general minimal surfaces. A conformal surface is a topological
surface M together with a conformal atlas, i.e., an atlas whose transition maps between charts are conformal
diffeomorphisms between plane domains. Every surface admits a conformal structure. Indeed, every
topological surface admits a smoothing, and a conformal structure on a smooth surface is determined by
the choice of a Riemannian metric in view of the existence of local isothermal coordinates (see [Osserman
1969] or [Alarcon et al. 2021, Theorem 1.8.6]). Oriented conformal surfaces are Riemann surfaces. There
is a well-defined notion of a harmonic function on a conformal surface. Indeed, a Riemannian metric g
defines the metric Laplacian A, and hence g-harmonic functions satisfying A,h = 0. The Laplacians
associated to any two Riemannian metrics in the same conformal class on a surface differ by a positive
multiplicative function (see [Alarcén et al. 2021, Corollary 1.8.2]), and hence the notion of a harmonic
function is independent of the choice of metric in a given conformal class.

A conformal surface M is said to be hyperbolic if its universal conformal covering space is the disc D.
Let h : D — M be a universal conformal covering map. Since conformal automorphisms of D are
isometries of the Poincaré metric Pp = |dz|/(1 — |z|?), there is a unique Riemannian metric Py, on M (a
Kéhler metric if M is a Riemann surface) such that / is a local isometry. This Poincaré metric Py, is a
complete metric of constant Gaussian curvature —4 (see [Kobayashi 2005, p. 48, Example 2]), which
agrees with the Kobayashi metric if M is a Riemann surface. This leads to the following generalization
of Corollary 2.4.
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Theorem 2.6 (metric and distance decreasing property of conformal harmonic maps). Let M be a
connected hyperbolic conformal surface endowed with the Poincaré metric Pyy. Every conformal harmonic
map f: M — B" (n > 3) satisfies the estimate

CR(f(p).dfp(§) =Pu(p.§), peM,§cT,M. (2-13)

If equality holds in (2-13) for some point p € M and vector 0 £#& € T, M, or if f preserves the distance on
a pair of distinct points in M, then M = D and f is a conformal diffeomorphism onto an affine disc in B".

Proof. Assume first that M is orientable and hence a Riemann surface. Choose a holomorphic covering
map 4 : D — M and a point 7 € D with A(z) = p. The conformal harmonic map f = foh : D — B” then
satisfies f(z) = f(p) and dfz =dfyodh;. Letne R?2 be such that dh,(n)=E&. Then Py (p, &) =Pn(z, n)
by the definition of the metric Py, and d f; (n) =df,(&). From (2-12) it follows that

dfzml_ _1df, @)l
=@k 1=1f(P

CK(f(p), df, () = CK(f(2), df.(n) <

which gives (2-13). If £ # 0 and equality holds, then by Corollary 2.4 the map f=foh:D—>B'isa
conformal diffeomorphism onto an affine disc in B", and hence 4 : D — M is a biholomorphism.

For a nonorientable hyperbolic conformal surface M we obtain the same conclusion by passing to its
orientable two-sheeted conformal cover. The statement concerning distances is an immediate consequence.
Note that if the distances agree for a pair of distinct points in M and their images in B”, then the differential
df, has operator norm 1 at some point p € M in the given pair of metrics. (I

On the disc with the Poincaré metric Pp = |dz|/(1 — |z|%), the Poincaré distance equals

distp(z, w) = = log

1 [1—zw|+ |z — w]
2

— ), z, w e D. (2-14)
[1—zw|— |z — w]

The Cayley—Klein distance function on the ball B" coincides up to a scalar factor 4/ + 1 with the
restriction to B" of the Bergman distance function on the complex ball B{. or, equivalently, with the
restriction to B" of the Kobayashi distance function on Bf.. The following explicit formula for the
Kobayashi distance between a pair of points z, w € B¢ can be found in [Krantz 1992, p. 437]; here,

_ ,, _
Z-W= p_y kWit

(2-15)

| (|1_z-w|+J|z—w|2+|z-w|2—|z|2|w|2)

dist(z, w) = - log
2\ 1=z @] =]z — wP+ [z w] — [z 2[w]?

As said before, the same formula applied to points in B” gives the Cayley—Klein distance. Taking w =0
and w = 0 in the above formulas, we obtain

1+ |z]
1 -z

|
distp(z, 0) = %log( > (zeD), dist(z, 0) = %log( + 'z|> (z € BY).

1 —lz|

Together with Theorem 2.6 this implies the following corollary.
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Corollary 2.7. If f : D — B", n > 3, is a conformal harmonic map with f(0) =0, then | f(z)| < |z| for
all z € D. Equality at one point z € D\ {0} implies that f is a conformal parametrization of a linear disc
obtained by intersecting B" with a plane through the origin, and hence equality holds at all points.

3. Proof of Theorem 2.1

It suffices to prove Theorem 2.1 for z = 0. Indeed, with f and z as in the theorem, let ¢, € Aut(D) be
such that ¢,(0) = z. The harmonic map g = f o ¢, : D — B”" is then conformal at the origin. Since
|$.(0) =1— |z|%, inequality (2-3) follows from the same estimate for g at z = 0. On the image side, the
hypotheses and the statement of the theorem are invariant under postcomposition of maps D — B”" by
elements of the orthogonal group O,,.

We begin with an explicit description of conformal parametrizations of proper affine discs in B". Fix a
point ¢ € B" and a linear two-plane 0 € A C R", and consider the affine disc ¥ = (¢ + A) NB". Let us
identify conformal parametrizations D — X sending 0 to ¢. Let p € X be the closest point to the origin.
If n =2 then p =0 and X = D. Suppose now that n > 3. Up to an orthogonal rotation, we may assume

p=0(0,0p,0,...,00 and = ={(x,y,p,0,...,00:x>+y><1—p?). (3-1)

Letqg = (b1, b2, p,0,...,0) € X, and let 6 denote the angle between ¢ and X. Set

_bi+ib |g| cos 8

c=v1-p*=v1—|qsin®0, a eD, |al= . (3-2)
C

We orient ¥ by the tangent vectors d,, d, in the parametrization (3-1). Every orientation-preserving

conformal parametrization f : D — X with f(0) = q is then of the form

elz+a _e'z4a
—, —

1 +aeVz 1 +aeVz

f2) = <cm 0,0, ..., 0), zeD, (3-3)

for some ¢ € R. (Here, ) and < stand for the real and imaginary parts of a complex number. If n =2 then
p =0and ¢ =1, and the same holds if we drop all coordinates except the first two. Orientation-reversing
conformal parametrizations are obtained by replacing z = x 4+ iy with 7 = x —iy. By a rotation in the
(x, y)-plane, we may further assume that b, =0 and f(0) = (b1, 0, p,0, ..., 0); in this case a € [0, 1).
By also allowing rotations on the disc D, we can take t = 0 in (3-3).) Using the complex coordinate
X +1iy in the plane dfy(R?) = R? x {0})"2, the map (3-3) can be written in the form

e'z+a
f(Z):(Cm,P,O,---,O)I(h(Z),P,O,---,O)-
From (3-2) it follows that
22102 2 in2 2 a2
—c’|a| 1—1q|°sin“ 8 — |q|“cos” 6
(0) = c(l —Ja]?) = 10 =
|h"(0)] =c(1 —lal) B A
1—|q|? 1—1£0)

Vi—lgPsin®6 V1= [fOFsin*6
Since ||dfoll = |1’ (0)], this gives equality in (2-3) at z = 0.
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Theorem 2.1 now follows immediately from the following lemma.

Lemma 3.1. Let f : D — B" (n > 2) be the disc (3-3). If g : D — B" is a harmonic disc such that
g(0) = £(0), g is conformal at 0, and dgy(R*) = dfo(R?), then ||dgo|| < ldfoll, with equality if and only
if g(z) = f(e“z2) or g(z) = f(e“2) for some s € Rand all z € D.

The proof of Lemma 3.1 uses ideas from Lempert’s seminal paper [1981] concerning complex geodesics
of the Kobayashi metric in convex domains in C"; see Remark 3.2.

Proof. Let p, ¢ and a be as in (3-2) related to the map f in (3-3), where ¢ = f(0). Precomposing f by a

rotation in C, we may assume that r = 0 in (3-3). For simplicity of notation we assume that n = 3; the

proof for n # 3 is exactly the same. If n = 2, we delete the remaining components and take ¢ = 1.
Consider the holomorphic disc F : D — Q = B> x iR? given by

F(z):<cz+a it p), zeD. (3-4)

-_ 9 01 —_ b
l+az l+az
Then, f = R F. Suppose that g : D — B3 is as in the lemma. Up to replacing g(z) by g(e“z) or g(e"“7)
for a suitable s € R, we may assume that

dgo=rdfy forsomer > 0. (3-5)

We must prove that r < 1, and that r = 1 if and only if g = f.
Let G : D — 2 be the unique holomorphic map with RG = g and G(0) = F(0). In view of the
Cauchy—Riemann equations, condition (3-5) implies

G'(0)=rF'(0), (3-6)

where the prime denotes the complex derivative. It follows that the map (F (z) — G(z))/z is holomorphic
on D, and its value at z = 0 equals

. F2) -G
lim —
<

z—0

=F'(0)—G'(0)=(1—r)F(0). (3-7)

The bounded harmonic map g : D — B> has a nontangential boundary value at almost every point of
the circle T = bD. Since the Hilbert transform is an isometry on the Hilbert space L(T), the same is
true for its holomorphic extension G; see [Garnett 1981].

Denote by (-, -) the complex bilinear form on C" given by (z, w) = >_»_, z;w; for z, w € C". Note
that on vectors in R” this is the Euclidean inner product. For each z = e' € hD the vector f(z) € bB>
is the unit normal vector to the sphere bB> at the point f(z). Since B? is strongly convex and f is
real-valued, we have

MF ()= G), f(2))=(f(z) —g@), f(2)) =20 a.e. ze€bD, (3-8)

and the value is positive for almost every z € bD if and only if g # f. It is at this point that strong
convexity of the ball B? is used in an essential way.
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We now consider the map f on the circle bD given by
f@=z1+azPf@), lz=1. (3-9)
An explicit calculation, taking into account zz = 1, shows that
je+a® +4Ma)z + (1+a*72?)
f@=]4cil —a») +4Qa)z +i@ -1z | . (3-10)
pz+a)(1+az)

We extend f to all z € C by letting it equal the quadratic holomorphic polynomial map on the right-hand
side above. Since |1 4 az|? > 0 for z € D, (3-8) implies

h(z) :=R(F () — G(2), [1+azl* f(2)) = (f(2) —g(2), 1 +azl*f(2)) =0 a.e. z€bD,

and /4 > 0 almost everywhere on bD if and only if g # f. From (3-9) we see that

:m<F(Z);G(Z)

h(z) ,f(z)> a.e. z € bD. (3-11)

Since the maps (F(z) — G(z))/z and f (z) are holomorphic on D), formula (3-11) provides an extension
of 4 from HD to a nonnegative harmonic function on D which is positive on D unless f = g. Inserting
the value (3-7) into (3-11) gives

h(0) = R(F'(0) = G'(0), f(0)) = (1 = rR(F'(0), F(0)) =0,

with equality if and only if f = g. Applying this argument to the linear map g(z) = f(0) + rdfo(z)
(z € D) for a small r > 0 we get R(F'(0), f (0)) > 0. It follows that r < 1, with equality if and only
ifg=f. O
Remark 3.2. The main point in the above proof is that the complexification of a conformal proper affine
disc in B" is a stationary disc in the tube Tg: = B" x iR". In Lempert’s terminology [1981], a proper
holomorphic disc F : D — €2 in a smoothly bounded convex domain 2 C C”, extending continuously to D,
is a stationary disc if, denoting by v : b — C" the unit normal vector field to b2 along the boundary
circle F(bD) C b2, there is a positive continuous function g > 0 on D such that the function zq(z)rz)
extends from the circle |z| = 1 to a holomorphic function f (z) on D. Lempert [1981] showed that every
stationary disc F in a bounded strongly convex domain is the unique Kobayashi extremal disc through the
point F(a) in the tangent direction F’(a) for every a € D. In our case, a suitable holomorphic function f
is given by (3-9) and (3-10). Lempert’s theory also works on tubes over bounded strongly convex domains
(see [Jarnicki and Pflug 2013, Section 11.1]); however, our proof of Theorem 2.1 does not depend on this
information.

4. Proof of Theorem 2.2

Precomposing the given harmonic map f : D — B" in Theorem 2.2 by a holomorphic automorphism of
the disc D, we see that it suffices to prove estimate (2-4) for z = 0.
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Assume first that f : D — R is a harmonic function on D. Let F(z) = ayg +aiz + arz*>+ -+ - be the
holomorphic function on D with R F = f and F (0) = f(0) € R. Writing z =re” with0<r <l and f € R,

we have A
fre")? = 1(ao+ alre“ +r2e? 4 dag+are  +arte ™ 4..0)2

=a§+§zr2k|ak|2+---,
k=1

where each of the remaining terms in the series contains a power e” for some m € Z \ {0}. Integrating
around the circle |z| =r for O < r < 1 annihilates all such terms and yields

f(re o+ Z 2 g .

Clearly, ap = f(0). Writing z = x + iy, we have that a; = F'(0) = F,(0) = f,(0) —if,(0) by the
Cauchy—Riemann equations. Therefore,

ag=f(0? and |ai* = £:(0)*+ £,(0)* = [VF(O) |,

0

and hence

2 ) dt 1 1 o

[ = =1fOFP + VO + 5> ra. (4-1)
0 2 2 2 =2

Suppose now that f = (fi,..., fp) : D — B" is a harmonic map. Then, Z;Zl fi(re")? <1 for
all 0 <r <1 and ¢ € R. Integrating this inequality and taking into account the identity (4-1) for each
component f; of f gives

2 0
- dt 1 1
iry 2 2 2.2 2k 2
/0 [f el o = 1S OF + SV O +§k§_2r lax|” < 1.

Letting r increase to 1 gives | f(0)|> + %|V £(0)]? < 1, with equality if and only if all higher-order
coefficients in the Fourier expansion of f vanish. The latter holds if and only if f is a linear disc. This
gives the estimate (2-4).

Note that (2-4) holds if the L2-Hardy norm of f is at most 1. This does not necessarily imply that there
is a harmonic disc in B" reaching equality in (2-4). However, equality is attained if f(0) is orthogonal to
the two-plane dfo(IRz). In this case we may assume that f(0) = (0,0, p,0,...,0) forsome 0 < p < 1
and dfy(R?) = R? x {0}*~2. The affine disc

T ={(x,y,p0,....,00: x> +y> < 1—p?}

of radius ¢ = /1 — p? is then orthogonal to f(0), proper in B", and its conformal linear parametrization f
has gradient of size c+/2 at the origin, so |f(0)|2 + %lVf(O)l2 = p2 +c2=1. (Compare with (3-1)
and (3-3).) This completes the proof of Theorem 2.2. O

We now show by examples that the inequality (2-3) fails in general for some nonconformal harmonic
maps, and even for harmonic diffeomorphisms of the disc.
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Example 4.1. Let U be the harmonic function on the disc D given by

U(z)—ogl og—— 1+z =2arctan2—y. 4-2)
T l—z =« 1—x2—y
This is the extremal harmonic function whose boundary value equals 41 on the upper unit semicircle
and —1 on the lower semicircle, and we have that VU (0) = %(0, 1) and |[VU(0)| = %. For every c € R
the harmonic map

f@)= (c+iU(z)), ze€D,

1
clearly takes the unit disc into itself. For ¢ = 1 we have
0= Zﬁ(g ), V0= 22 ~ 00, VA0 -1£OP) -
Hence, inequality (2-3) fails in this example. On the other hand, ﬁ/l—lfw = 1, so inequality (2-4)
holds, as it should by Theorem 2.2.
With some more effort we can show that inequality (2-3) fails for harmonic diffeomorphisms of the

V£(0) = £ ~0.7.

unit disc onto itself. Consider the sequence ¢,, n € N, of orientation-preserving homeomorphisms of the
interval [0, 27r] onto itself, defined by

T - 1
— ift €|0,2m — |,
gn(D) =27 =1/n : ]
2t —nn?)+nmt ifte[2m — 1 27

Let ¢, : T — T be the associated sequence of homeomorphisms of the circle T = b given by ¢, (e") =
el for t € [0, 27r]. Denote by
1 2 1— |Z|2 1t
f2(2) = PIgal(2) = 5 / G phEdr, zeD,
0

the Poisson extension of ¢,. By the Rad6—Kneser—Choquet theorem (see [Duren 2004, Section 3.1]),
f» 1s a harmonic diffeomorphism of D for every n € N. As n — oo, the sequence f,, converges uniformly
on compacts in D to the harmonic map f = P[¢o], where ¢q (e') =1lim,_ o bn (e') =e'"/? for t € [0, 27).
Further, we have

VO] V(0]
1mm - .
n—oo 1 —|f,(0))2 ~ 1—|f(0)?

1L IVFOI _VIAP+ 1B
V2I=1fOP ~ 1=ICP

A calculation shows that

where
27 27 m i
4i 1 . 8 1 . 2
A__/ e'/2 cost df = ——~ Bz_f ¢ Psintdt = —, C=— [ &"Pdar=2=.
37 7 Jo 3n 27 Jo b4
Hence,
1 V£ . 2+/10

_ = ~1.1
V21=1fO 371 —4/7?)

This shows that (2-3) fails for harmonic diffeomorphisms of the unit disc onto itself.



SCHWARZ-PICK LEMMA FOR HARMONIC MAPS WHICH ARE CONFORMAL AT A POINT 993

Example 4.2. Let U (x, y) be the function (4-2). The harmonic map f(x, y) = (U(y, x), U(x, y)) takes
the disc D onto the square P = {(x, y) € R?:|x| <1, |y| <1} and dfp(0,0) = %Id. In particular,
f is conformal at (0, 0) and ||dfy] = % ~ 1.27. On the other hand, a conformal diffeomorphism of D
onto P mapping the origin to itself has the derivative at the origin of absolute value ~ 1.08. Hence, the
Schwarz—Pick lemma in Theorem 1.1 fails for maps from the disc to more general domains in C. In
particular, while the domain C\ {0, 1} is Kobayashi hyperbolic, one can find nonconstant harmonic maps
C — C\ {0, 1} whose differential is nonvanishing and conformal at the origin.

Problem 4.3. Assume that D C R? is a simply connected domain such that, for some point p € D, the
supremum of the norm ||d fy|| of the differential of f at 0 € D over all harmonic maps f : D — D with
f(0) = p which are conformal at O is attained by a conformal diffeomorphism of D onto D. Does it
follow that D is a disc?

5. A Schwarz-Pick lemma for quasiconformal harmonic maps

In this section we apply the Schwarz—Pick lemma for harmonic self-maps of the disc, given by Theorem 1.1,
to provide an estimate of the gradient of an orientation-preserving harmonic map f : D — D in terms of
its second Beltrami coefficient

w(z) = zeD. 5-1)
Here, f, = %( fx—1ify) and f; = %( fx+1fy). If the map f is harmonic then w is a holomorphic function;
see (5-2). This is not the case for the Beltrami coefficient 4 from the Beltrami equation f; = u(z) f;. The
number |1 (z)| = |w(z)| measures the dilatation of df;; in particular, ;(z) = w(z) = 0 if and only if f
is conformal at z. We refer to [Ahlfors 1966; Duren 2004; Lehto and Virtanen 1973; Hengartner and
Schober 1986] for background on the theory of quasiconformal maps.

The main question is to find the optimal estimate on ||dfy| for a harmonic map f : D — D with
f(0) = 0 and with a given value of |@w(0)| = |« (0)|. A related problem was studied by Kovalev and
Yang [2020] and Brevig et al. [2021], where the reader can find references to earlier works. Here we
prove the following result.

Theorem 5.1. Assume that f is an orientation-preserving harmonic map of the unit disc into itself, and
let w(z) denote its second Beltrami coefficient (5-1). Then we have the inequality

2(k0(z)f(z)2|4—9%@v(z)f(z)2))_+ 1+ |w@)|1-f(@)?
(I=leo@H A~ z]?) I—ow()] 1-]z?
If f is conformal at a point z, i.e., w(z) = 0, this estimate coincides with the Schwarz—Pick inequal-
ity (1-1) in Theorem 1.1.

ldf:ll = , zeD.

Proof. It suffices to prove the inequality in the theorem for z = 0. For other points, we obtain it replacing f
by f o¢, for ¢, € Aut(D). However, we cannot reduce to the case f(0) = 0 since postcompositions by
automorphisms of D are not allowed. The main idea is to construct from f a new harmonic map f:D—>D
which is conformal at 0, to which we then apply the Schwarz—Pick lemma given by Theorem 1.1.
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Let us write f = g + h, where g and & are holomorphic functions on . Then,

/ T h'(z)
[:@)=g@), f@Q=r72), o@@)=——. (5-2)
8'(2)
Recall that the second Beltrami coefficient @ (5-1) is holomorphic. It follows that
ldfll = 1g'|(1+ ). (5-3)
Since f is orientation preserving, we have that |g'(z)| > |h'(z)| for all z € D. Let
a=g'(0) and b=h(0). (5-4)

We may assume that |a| 4 |b| > 0, for otherwise the estimate is trivial. Since | f(z)| < 1 for all z € D, the
complex harmonic function L
z af—bf
f@)i=——"

= , zeD, (5-5)
la| + |b]

clearly maps the unit disc into itself. We have f = g + i , where

. ag—bh - ah—bg
g= an = (5-6)
lal +1b] lal +1b]
are holomorphic functions on D. Since
~ h'(0) —bg' (0
7' (0) = ah’(0) —bg'(0) =0, (5-7)

la] + 1]

the second Beltrami coefficient @ of f vanishes at z =0, and hence f is conformal at 0. Our Schwarz—Pick
lemma (see Theorem 1.1) gives

ldfoll < 1= 17O (5-8)
Taking into account (5-3), (5-4), (5-6), and (5-7), we have
ldfoll = 18'©0)] = Ig'(0)| — |1/ ()],
Together with (5-5), (5-4), and (5-8) this gives the estimate

18'(0) £(0) — h'(0) £(0)?
(1g'(0)| + |h'(0)])2
_ 218" O 1 O)] - 1f O)F + 298 (04 (0) £ (0)*)

18" O) = A (O] <1 -

1—[f )
(1 O] + [ (0)]2 o
In view of (5-2), this inequality can be written in the form
) 2|0 (0)|1 £ (0)* + R (@(0) £(0)%)) 2
I —|w( 0 1—1£0).
(I —=lw@DIlg (0] = TG +1—1£(0)]
From (5-3) we see that
ldfoll

18 (0)] = m



SCHWARZ-PICK LEMMA FOR HARMONIC MAPS WHICH ARE CONFORMAL AT A POINT 995

Inserting this into the expression on the left-hand side of the previous inequality gives
- lo©O] _ 2| (0) £ (0)%] + 20 (w(0) £ (0)%)
1 +]o@)] (1 +]w(0))?

which is clearly equivalent to

2|w(0) f(0)*] 420 ((0) £ (0)%) 4 1+ [w(0)]
1 —lw(0)? 1 —[w(0)]

ldfoll

+1-1fO)%

ldfoll < (1= ). O

6. An intrinsic pseudometric defined by conformal harmonic discs

In this section we introduce an intrinsic Finsler pseudometric gp on any domain D in R", n > 3, and
more generally on any Riemannian manifold of dimension at least three, in terms of conformal minimal
discs D — D. The definition is modeled on Kobayashi’s definition of his pseudometric on complex
manifolds, which uses holomorphic discs. The pseudometric gp and the associated pseudodistance
op : D x D — R, are the largest ones having the property that any conformal harmonic map M — D
from a hyperbolic conformal surface with the Poincaré metric is metric and distance decreasing. On the
ball B", we have that gg» coincides with the Cayley—Klein metric; see Theorem 6.2. The same definition
of gp applies in any Riemannian manifold of dimension at least three; see Remark 6.6. This provides
the basis for hyperbolicity theory of domains in Euclidean spaces and, more generally, of Riemannian
manifolds, in terms of minimal surfaces.

We begin by introducing a Finsler pseudometric on the bundle of two-planes over a domain D C R”,
analogous to the metric M on the ball; see (2-8). A conformal frame in R" is a pair (u, v) € R" x R" such
that |u| = |v| and u - v = 0. We denote by CF,, the space of all conformal frames on R", including (0, 0).
Given a domain D C R", let CH(D, D) denote the space of conformal harmonic maps D — D (i.e., such
that (2-1) holds at every point of D). Define the function Mp : D x CF, — R, by

MD(x,(u,v)):inf{%:EIfeCH(ID, D), f(0)=x, f(0) =ru, fy(0)=rv}. (6-1)

Clearly, M p is homogeneous and rotation-invariant, in the sense that for any ¢ € R and orthogonal
rotation R in the two-plane A = span{u, v} we have for every x € D that

Mp(x, (cu, cv)) = [c|IMp(x, (u,v)), Mp(x, (Ru, Rv)) = Mp(x, (u,v)). (6-2)

Thus, M p is determined by its values on unitary conformal frames (u#, v) with |u| = |v| = 1 and hence on
D x G,(R"), where G,(R") is the Grassmann manifold of two-planes in R". Precisely, for a two-plane
A eGr(R") weset Mp(x, A)=Mp(x, (u, v)), where (u, v) is any unitary conformal frame spanning A.
Note that

Mp(x, A) = inf{ : f e CH(D, D), f(0)=x, dfy(R?) = A}. (6-3)

1
lldfoll
By shrinking the disc D and using rotations and translations on R”, we see that the function M p is upper
semicontinuous on D x CF,,. Obviously, Mg« = 0. On the ball B", we have that Mp:(x, A) is given
by (2-8) according to Theorem 2.1.
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We also introduce a Finsler pseudometric gp : D x R" — R, called the minimal metric on D, whose
value at a point x € D on a tangent vector u € T, D = R" is given by

ep(x, u) = 1nf{ ~0:3f e CH(D, D), f(0)=x, £.(0) _ru}
= |u|-infiMp(x, A): A € Go(R"), u € A}. (6-4)

It follows that every conformal harmonic map f : D — D satisfies

gp(f(2),df:(§)) =Pz, §) = |$||z|2’ zeD, § R, (6-5)

and gp is the biggest pseudometric on D with this property. For z = 0 this follows directly from the

definition, and for any other point z € D we precompose f by a conformal automorphism of D mapping 0

to z. The same holds if D is replaced by any hyperbolic conformal surface; see the proof of Theorem 2.6.
By integrating gp we get the minimal pseudodistance pp : 2 x Q — R:

1
pp(x,y) =iry1f/0 gp(y(@),y@)dt, x,yeQ. (6-6)

The infimum is over all piecewise smooth paths y : [0, 1] — € with ¥ (0) = x and y (1) = y. Obviously,
pq satisfies the triangle inequality, but it need not be a distance function. In particular, pr» vanishes
identically.

There is another natural procedure to obtain the pseudodistance pp in (6-6), which is motivated by
Kobayashi’s definition of his pseudodistance on complex manifolds [1967]. Fix a pair of points x, y € D.
To any finite chain of conformal harmonic discs f; : D — D and points a; € D (i =1, ..., k) such that

HO)=x,  firn(0)=fi(a) fori=1,.... k=1, filax) =y, (6-7)

we associate the number ;
Z l 1 + |al ~0
— 2 1 —la;| —

The i-th term in the sum is the Poincaré distance from O to a; in D. The pseudodistance pp(x, y) is
defined to be the infimum of the numbers obtained in this way. The proof that the two definitions yield the
same result is similar to the one given for the Kobayashi pseudodistance by Royden [1971, Theorem 1];
see [Drinovec Drnovsek and Forstneri¢ 2023, Theorem 3.1] for the details.

The following proposition says that the minimal pseudodistance pp gives an upper bound for growth
of conformal minimal surfaces in the domain D.

Proposition 6.1. Every conformal harmonic map M — D from a hyperbolic conformal surface is
distance decreasing in the Poincaré distance on M and the pseudodistance pp, and pp is the biggest
pseudodistance on D for which this holds.

Proof. Let M be a hyperbolic conformal surface and 4 : D — M be a conformal universal covering.
Choose a conformal harmonic map f : M — D and a pair of points p, g € M. Let a, b € D be such that
h(a) = p and h(b) = q. Precomposing & by an automorphism of the disc, we may assume that a = 0.
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Then, g := foh :D — D is a conformal harmonic disc with g(0) = f(p) and g(b) = f(g), and it follows
from the definition of pp that
1, 1+1b]
po(f(P), f(q) = pp(8(0). 8(b)) = 7 log

1—1b|’

The infimum of the right-hand side over all points b € D with h(b) = g equals the Poincaré distance
between p and g in M, so we see that f is distance decreasing.

Suppose now that 7 is a pseudodistance on D such that every conformal harmonic map D — D is
distance decreasing with the Poincaré metric on D. Let f; :D — D andag; e Dfori =1,...,kbea
chain as in (6-7) connecting the points x, y € D. Then,

k

T, y) = YT, fita) Y Slog

i=1 i=1

=~

1+ la;l
1—la;|’

Taking the infimum over all such chains gives t(x, y) < pp(x, y). (I

We have already observed that, on the ball B" (n > 3), the Finsler metric Mp- is given by (2-8). From
(2-9) and (6-4) it follows that gg» equals the Cayley—Klein metric CKC (2-6):

Theorem 6.2. On the ball B", n > 3, we have

gp =CK, ppr = diste .

Hilbert [1895] defined a metric on any convex domain in RP" that generalizes the Cayley—Klein metric
on the ball. Hilbert metrics are examples of projectively invariant metrics which have been studied by many
authors; see the surveys by Kobayashi [1977; 1984] and Goldman [2019]. Kobayashi [1977] discussed
the analogy between his metric and Hilbert’s metric. Lempert [1987] established an explicit connection,
and then in [Lempert 1993, Theorem 3.1] proved that the Hilbert metric #p on any bounded convex
domain D C R” is the restriction to D of the Kobayashi metric on the elliptic tube D* C D x iR" C C"
obtained as follows; see [Lempert 1993, p. 441]. Every affine line segment L C D with endpoints on bD
is the diameter of a unique complex disc in D x iR", and D* is the union of all such discs. The elliptic
tube over the ball B” is the complex ball Bf., and the metric gg» agrees with the Hilbert metric Hg» = CK
according to Theorem 6.2.

While Hilbert’s metric is invariant under projective linear transformations, the minimal metric is
invariant (at least in an obvious way) only under the conformal group (see Proposition 6.5); hence it is
expected that the two metrics differ on most convex domains. We give an explicit example on ellipsoids.

Example 6.3. Let (x, v, z) be coordinates on R3. Consider the ellipsoid
1
D, = {(x,y,z) eR? :x2+—2(y2+22) < 1}, a>0.
a

Note that D, C B? if and only if 0 <a <1, and D; = B3. We will show that for 0 < a < 1 the
Hilbert metric on D, does not agree with the minimal metric at the origin 0 € R>. Since the x-axis
intersects D, in the interval (—1, 1), the Hilbert length of the vector e; = (1,0, 0) equals 1. Pick a
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two-plane A C R? containing the vector e;. Due to rotational symmetry of D, in the (y, z)-coordinates
the value of Mp, (0, A) (6-3) does not depend on the choice of A, so we may take A = {z = 0}. Let
f=(f1, f2, f3) :D— D, be a conformal harmonic disc with f(0) =0 and dfo([Rz) = {z =0}. Replacing
f by f(e"'z) for a suitable r € R gives f(0) =rej and f,(0) = *rep with r = ||dfo|| > 0. The projection
h=(f1, f») : D — R> maps D into the ellipse E, = {x> 4+ y?/a®> < 1}, h(0) =0, and & is conformal at 0.
For 0 <a < 1 we have E;, C D. Theorem 1.1 implies that r = ||dhg|| < 1; equality is excluded since in
that case we would have (D) = D. By a normal families argument we also have that sup; [[dfoll < 1. It
follows that Mp, (0, A) > 1 for every such A, and hence

gp,(0,e))=Mp,(0,A)>1=Hp,(0,e;) if 0<a<]l.

Problem 6.4. On which bounded convex domains D C R"?, n > 3 (besides the ball) does the Hilbert
metric coincide with the minimal metric gp? Is the ball the only such domain?

Denote by R, the Lie group of transformations R” — R" generated by the orthogonal group O,,
translations, and dilations by positive numbers. Elements of R,, are called rigid transformations of R".
Postcomposition of any conformal harmonic map f : M — R” by a rigid transformation of R” is again a
conformal harmonic map, and it is well known that R,, is the largest group of diffeomorphisms of R"
having this property. This gives the following.

Proposition 6.5. Given a domain D CR", n >3, and a map R € R, the restriction R|p: D — D' = R(D)
is an isometry of pseudometric spaces (D, pp) — (D', pp’).

Remark 6.6. The intrinsic pseudometric gp and the associated pseudodistance pp can be defined in the
very same way on an arbitrary Riemannian manifold (D, g) of dimension at least three. The Riemannian
metric ¢ determines the class of conformal harmonic maps D — D, which coincide with conformal
minimal discs in D.

Hyperbolic domains in R". We now introduce the notion of (complete) hyperbolic domains in R”, in
analogy with Kobayashi hyperbolic complex manifolds.

Definition 6.7. A domain D C R" (n > 3) is hyperbolic if the pseudodistance pp is a distance function
on D, and is complete hyperbolic if (D, pp) is a complete metric space.

Example 6.8. (a) The ball B” C R" (n > 3) is complete hyperbolic. Indeed, the Cayley—Klein metric
(2-6) is complete, so the conclusion follows from Theorem 6.2.

(b) Every bounded domain D C R" is hyperbolic. Indeed, if B is a ball containing D then pp(x, y) >
pp(x, y) for any pair x, y € D, and B is complete hyperbolic by (a). However, a bounded domain need
not be complete hyperbolic. For example, if bD is strongly concave at p € bD, there is a conformal
linear disc ¥ C D U {p} containing p, and it is easily seen that p is at finite p-distance from D.

(c) The half-space H" = {x = (x1, ..., x,) € R" : x,, > 0} is not hyperbolic, and the pseudodistance oy
vanishes on all planes x,, = const. However, every point on bH" = {x,, = 0} is at infinite minimal distance
from points in H"” [Drinovec Drnovsek and Forstneri¢ 2023, Lemma 5.2].
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By using the expression for the metric (2-8) on the ball we can determine the asymptotic rate of growth
of the Finsler metric M p, and hence of the distance function pp, on any bounded strongly convex domain
D C R" with €2 boundary. Let § = §(x) = 1 — |x| denote the distance from a point x € B" \ {0} to the
sphere bB", and let A C R" be a 2-plane forming an angle 6 with x. As x approaches the sphere radially,

we have
Vcos? 0 + 28 sin® 0
Mpn(x,60) = Mpn(x, A) ~ >3 ,
in the sense that the quotient of the two sides converges to 1 as § — 0. In particular,
T\ 1 __ cos 6 T
MBn<x, 5) ~ _2_8 and MBn(x,e)N 7 for 6 € [0, 5)

Assume now that D C R” is a bounded strongly convex domain with 2 boundary. There is a collar
U C R" around b D such that every point x € U N D has a unique closest point 7 (x) € bD. Comparison
with inscribed and circumscribed balls to D passing through the point 7 (x) shows that there are constants
0 < ¢ < C such that

5 ) 2 -2
C\/cos 0;:82831n 6 §MD(x,A)§C\/COS 8;28s1n 6 6-8)

for x € U N D, where § = |x — w(x)| = dist(x, D) and 6 is the angle between the 2-plane A and

the normal vector Ny =8~ (7 (x) — x) to bD at w(x) € bD. The upper bound uses comparison with
inscribed balls, so it holds on any domain with 42 boundary, while the lower bound uses comparison
with circumscribed ball, and hence it depends on strong convexity of D. These estimates are analogous to
the asymptotic boundary estimates of the Kobayashi metric in bounded strongly pseudoconvex domains
in C" and are due to Graham [1975]. (There is a large subsequent literature on this subject.) These
estimates show in particular that the distance function pp induced by M p is complete, thereby giving
the following.

Theorem 6.9. Every bounded strongly convex domain in R", n > 3, with ¢? boundary is complete
hyperbolic in the minimal metric.

Remark 6.10. Since the first version of this paper was posted on arXiv in February 2021, progress on
the subject of minimal hyperbolicity was made by Drinovec Drnovsek and Forstneri¢ [2023], whose
paper we will henceforth abbreviate as [DDF 2023]. Besides establishing basic characterizations of
(complete) hyperbolicity, they proved that a convex domain in R" is hyperbolic if and only if it is complete
hyperbolic if and only if it does not contain any affine 2-plane [DDF 2023, Theorem 5.1]. They also
showed that every bounded strongly minimally convex domain in R”, n > 3, is complete hyperbolic
[DDF 2023, Theorem 9.2]. This is a considerable generalization of Theorem 6.9, whose proof relies on
the lower bound for Mg, (and hence gg) given by another Finsler pseudometric Fq : 2 x G2(R") — R4
defined in terms of minimal plurisubharmonic functions; see [DDF 2023, Section 7]. A discussion of
this class of domains and functions can be found in [Alarcén et al. 2019; 2021, Chapter 8]. Finally,
they established a localization theorem for the minimal pseudometric analogous to the results for the
Kobayashi pseudometric; see [DDF 2023, Section 8].
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The following problem remains open; an affirmative answer is known for the case when M is a plane;
see [DDF 2023, Lemma 5.2].

Problem 6.11. Let M be an embedded minimal surface in R>. Is the minimal distance from R*\ M to M
infinite? Is the complement of a catenoid in R? complete hyperbolic?

Extremal minimal discs. Another important and natural question is the following.

Problem 6.12. Let D C R” be a bounded strongly convex domain with smooth boundary. Is there a
unique (up to a conformal reparametrization) extremal conformal harmonic disc through any given point
x € D tangent to a given two-plane A € G,(R") at x?

Theorem 2.1 gives an affirmative answer on the ball, and this is the only domain for which the answer
seems to be known. By the seminal result of Lempert [1981; 1987], the analogous result holds for the
extremal holomorphic discs for the Kobayashi metric in any smoothly bounded strongly convex domain
D cC".

We now describe a condition which implies an affirmative answer to this problem. It explores a
comparison between the Finsler pseudometric Mp (6-1) on a domain D C R" and a Kobayashi-type
pseudometric on the tube 7p =D x iR" C C". To this end, we recall a few basic facts from the theory of
minimal surfaces; see [Alarcén et al. 2021, Chapter 2] or [Osserman 1969].

A holomorphic map F = (Fi, ..., F,) : D — C" satisfying

Z Fl(2)>=0 forall zeD

i=1
is called a holomorphic null map. The analogous definition applies with the disc replaced by any open
Riemann surface, considering the above equation in local holomorphic coordinates. (The map F need not
be an immersion.) The complex cone

n
A”_l:{z:(zl,...,zn)eC":Zzizzo} (6-9)

i=1
is called the null cone, and its elements are null vectors. Hence, a holomorphic map F is null if and only
if the complex derivative F’(z) lies in A"~! for every z. It is a basic fact that the real and imaginary
parts of a holomorphic null map M — C" are conformal harmonic maps M — R"; conversely, every
conformal harmonic map D — R” from the disc is the real part of a holomorphic null map D — C"; see
[Alarcon et al. 2021, Theorem 2.3.4]. Given a domain D C R", we denote by HN(DD, 7p) the space of all
holomorphic null maps F = (Fy, ..., F,) : D — Tp. Define a pseudometric on (z, w) € Tp X Al by

Np(z, w) = inf{|—1| :3F e HN(D, Tp), F(0) =z, F'(0) = aw}. (6-10)
a

Here, a may be a complex number. Clearly, N'p(z, w) is bigger than or equal to the Kobayashi pseudonorm
of the vector w € T;(7p), since in the definition of the latter one uses all holomorphic discs as opposed to
just null discs. Note that for each conformal frame (u, v) € CF, the vectors u &= iv € C" are null vectors;
conversely, the real and imaginary component of a null vector w € A"~! form a conformal frame. The
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aforementioned correspondence between conformal harmonic discs in D and holomorphic null discs
in Tp shows that for all x € D, y € R", and (u, v) € CF,, we have

Np(x +iy,u£iv) = Mp(x, (u, v)). (6-11)

This shows in particular that every extremal conformal harmonic disc in D is the real part of an extremal
holomorphic null disc in the tube 7p. Therefore, the correspondence between the extremal conformal
minimal discs in the ball B* C R" and the Kobayashi geodesics in the tube 7g», used in the proof of
Lemma 3.1, extends to any bounded strongly convex domain D C R" with ¥ boundary satisfying the
following condition. The notion of a stationary holomorphic disc was explained in Remark 3.2.

Definition 6.13. A domain D C R" satisfies Condition N if for every point x € D and null vector
0 # w e A" ! there is a stationary holomorphic null disc in the tube 7} through the point x 4 i0 in the
direction w.

Our proof of Theorem 2.1 implies the following.

Theorem 6.14. If D is a bounded strongly convex domain in R", n > 3, with smooth boundary and
satisfying Condition N, then for every point x € D and two-plane A € G,(R") there exists an extremal
conformal harmonic disc f : D — D with f(0) = x and dfy(R*) = A. Such an f is unique up to a
rotation of D.

Proof. Let 0 # w = u —iv € A"~! be such that A = span{u, v}. By Condition N there is a stationary
holomorphic null disc F : D — Tp with F(0) = x 410 and F’(0) = aw for « € C, and F is unique up
to rotations of [ by Lempert’s theorem [1981, Theorem 2]. The real part f =RF : D — D is then a
conformal harmonic disc as in the theorem. (I

Problem 6.15. Which bounded strongly convex domains in R", besides the ball, satisfy Condition N?

Complex geodesics of the Kobayashi metric in tubes over convex domains D C R" were studied by
Zajac [2015; 2016], Pflug and Zwonek [2018], and Zwonek [2022]. It would be of interest to see whether
these works can be used to give information on the validity of Condition N. The fact that Condition N
holds on the ball B may simply be a lucky coincidence which makes our analysis work on this most
symmetric domain.
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AN IMPROVED REGULARITY CRITERION AND ABSENCE
OF SPLASH-LIKE SINGULARITIES FOR G-SQG PATCHES

JUNEKEY JEON AND ANDREJ ZLATOS

We prove that splash-like singularities cannot occur for sufficiently regular patch solutions to the generalized
surface quasi-geostrophic equation on the plane or half-plane with parameter o < %. This includes potential
touches of more than two patch boundary segments in the same location, an eventuality that has not been
excluded previously and presents nontrivial complications (in fact, if we do a priori exclude it, then our
results extend to all & € (0, 1)). As a corollary, we obtain an improved global regularity criterion for

H? patch solutions when @ < }1, namely that finite time singularities cannot occur while the H3 norms of

patch boundaries remain bounded.

1. Introduction
The g-SOG (generalized surface quasi-geostrophic) equation is the active scalar PDE
dw+u-Vo =0, (1-1)
where the scalar w: R? x (0, 00) — R is advected by the velocity field
u:=Vt(—A)"1Hgy. (1-2)

Here V' := (—0x,, 0x,) and « € (0, 1) is a given parameter. Note that (1-1) is the vorticity form of the
(incompressible) two-dimensional Euler equation when o« = 0, which models the motion of ideal fluids,
with u the fluid velocity and w := V+ - u its vorticity. When « = % it is the SQG equation, which is
used in atmospheric science models [Pedlosky 1979] and was first analyzed rigorously by Constantin,
Majda, and Tabak [Constantin et al. 1994]. The g-SQG equation with « € (0, 1) is its generalization and
has also been studied in both geophysical and mathematical literature, including in [Chae et al. 2012;
Constantin et al. 2008; Cérdoba et al. 2005; Gancedo 2008; Kiselev and Luo 2023; Kiselev et al. 2016;
2017; Pierrehumbert et al. 1994; Smith et al. 2002].

Global regularity for (smooth or bounded) solutions has been known in the Euler case o = 0O since
the works of Holder [1933], Wolibner [1933], and Yudovich [1963], but it is still an open problem in
the g-SQG case with any « € (0, 1). In this work we consider so-called patch solutions to (1-1), that
is, weak solutions that are linear combinations of characteristic functions of some time-dependent sets
Q,(t) € R? (often only a single such set/patch is considered but the extension to multiple sets is typically
Jeon acknowledges partial support by NSF grant DMS-1900943. Zlato$ acknowledges partial support by NSF grant DMS-
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straightforward). The main question now is that of global well-posedness for these solutions: if the
boundary of each initial patch €2,,(0) is a simple closed curve of some prescribed regularity (H* or C*7)
and these curves are pairwise disjoint, does this setup persist forever or may it cease existing in finite
time? This of course involves not only the required regularity of each d€2,(¢), but also that they all remain
pairwise disjoint simple closed curves.

Chemin [1993] showed the answer to be in the affirmative when o = 0, but the question remains
open for any o € (0, 1). Local existence for these models was proved for o € (O, %] and H? patches
by Gancedo [2008], who also obtained uniqueness for o € (0, %) and those solutions that satisfy a
related contour equation (well-posedness for o = % in a special class of patches was earlier proved by
Rodrigo [2005]). Local existence was also proved for « € [%, 1) and H* patches by Chae, Constantin,
Cérdoba, Gancedo, and Wu [Chae et al. 2012]. Kiselev, Yao, and Zlato$ [Kiselev et al. 2017] later proved
full local well-posedness for o € (0, %) and H3 patches (they also considered the related half-plane case, in
which global well-posedness was proved to fail by Kiselev, Yao, Ryzhik, and Zlato$ [Kiselev et al. 2016]).
In addition, Cérdoba, Cérdoba, and Gancedo achieved this for o = % and H? patches [Cérdoba et al. 2018],
Gancedo and Patel for o € (0, l) and H? patches as well as for o € (%, 1) and H? patches [Gancedo

and Patel 2021], and Gancedo, Nguyen, and Patel for o = % and H>* patches [Gancedo et al. 2022].

The singularity-formation mechanism on the half-plane from [Kiselev et al. 2016], which was motivated
by numerical simulations for the three-dimensional Euler equation due to Luo and Hou [2014a; 2014b] and
by the related proof of double exponential growth of gradients for smooth solutions to the two-dimensional
Euler equation on a bounded domain by Kiselev and Sverdk [2014], does not seem to extend to the whole
plane case. It is therefore still unknown whether global well-posedness holds on R? for any « € (0, 1).
Nevertheless, the local well-posedness result in [Kiselev et al. 2017] does show that, at least for o € (O, %)
and H? patches, finite time singularity can only occur if either a patch boundary loses H> regularity or a
touch happens. The latter might involve two or more patch boundary segments, which might belong to

different patches or to a single patch.

1
' g
(and hence also H?) regularity of a patch boundary at the same time (this is also suggested by numerical
simulations of Cérdoba, Fontelos, Mancho, and Rodrigo [Cérdoba et al. 2005]). If it did occur and

the C7 norm of the patch boundary would stay uniformly bounded for some y > 0, the resulting

The main result of this paper is that, for « € (0, 1], a touch cannot occur without the loss of C!-2%/(1=2)

singularity would be called a splash. One might think that its existence for the free boundary Euler
equation, demonstrated by Castro, Cérdoba, Fefferman, Gancedo, and Gémez-Serrano [Castro et al. 2013]
and Coutand and Shkoller [2014], would suggest its possibility for g-SQG patches as well. But these two
cases are very different: the converging boundary segments are separated by vacuum in the free boundary
case, while for (1-1) they are separated by the (incompressible) fluid medium, which must be “squeezed
out” of the region between them before a touch can occur.

One might also think that impossibility of general splash singularities was already proved by Gancedo
and Strain [2014] for the SQG case o = % and smooth patches, who showed that a touch of two patch
boundary segments (which we call a simple splash) is indeed impossible at any specific location without
a loss of boundary smoothness; their argument extends to all @ € (O, %) However, they proved this
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assuming that no singularity occurs elsewhere, and the result also does not exclude simultaneous touches
of three or more boundary segments. Crucially, their proof does not extend to this case either. In it, they
place the two segments in a coordinate system in which both are close to horizontal, and use the fact
that normal vectors at two points that minimize the vertical distance of the two boundary segments (at
any given time) are automatically parallel. This causes important cancellations in the integral evaluating
the approach velocity of the two points, which bound this velocity by a multiple of the product of the
distance of the two points and the log of this distance. Gronwall’s inequality then yields at most double
exponential in time approach rate of the two segments.

We can even obtain a simple exponential bound for C?? patches with y > 0 by instead minimizing
the distance (rather than vertical distance) of the two boundary segments, in which case the normals at
the closest points both lie on the line connecting these points. The resulting computation then bounds the
approach velocity by only a multiple of the distance, and it even extends to all a € (0, 1) with appropriate y
(see Section 2E).

However, when a third boundary segment is present nearby, its normal vector at the point where it
intersects the above line need not lie on that line, which significantly compromises the cancellations
involved. One then needs to obtain very precise bounds on the resulting errors in this case, which we will
achieve by using the uniform C!2%/(1=2® bound on the patch boundary to estimate the angle between
this normal vector and the line, in terms of the distance of the third segment from the two closest points
on the first two segments. When this distance is small, the error will be controlled because the angle must
be small; this control worsens when the distance is larger, but then the effect of the third segment on the
two points decreases as well. This will yield the needed bound on the approach velocity of the closest
points, and this estimate will even extend to the case of arbitrarily many boundary segments folded on
top of each other and attempting to create a complex splash singularity.

As a result, we will obtain an improved regularity criterion for H?3 patch solutions to (1-1), requiring

only a uniform bound on the C!-2%/(1=2¢) norm of the patch boundaries. Nevertheless, this approach only

1
7
The reason for this is not just technical, and simply assuming higher boundary regularity will not suffice

works when o € (O ], and the obtained estimates are insufficient for larger o (specifically, Lemma 2.5).
to overcome the new complications involved. We believe that a different (dynamical) approach will be
needed for @ > zlt (if the result extends to this range at all), which likely makes it a very difficult problem.

Let us now state rigorously the definition of patch solutions to (1-1) from [Kiselev et al. 2017] (which
even allows patches to be nested) and our main result. Below we let T :=R/2x Z.

Definition 1.1. Let  C R? be a bounded open set whose boundary 3<2 is a simple closed C! curve with
arc-length |0€2|. We call a constant-speed parametrization of 92 any counterclockwise parametrization
z: T — R? of 9Q with |z'| = |dQ|/(27) on T (these are all translations of each other), and we define
12l ey := lzllcrr (ry and [[S2[| ge := |[z]| g for (k, y) € No x [0, 1].

Next we note that, when « € (0, %), the velocity u from (1-2) satisfies the explicit formula

N
u(x, 1) = cq /Rz %w(y, 1) dy (1-3)
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for bounded w, with v := (—v, v1) and ¢, > 0 an appropriate constant; see Section 2E for the necessary
adjustments when « €[4, 1). For any I' € R?, vector field v: I' — R? and & € R, we let the set to
which T is advected by v in time & be

X" :={x +hv(x) | x eT}.

Definition 1.2. Let 6, ..., 0y € R\ {0}, and for each r € [0, T), let (), ..., Q2 (t)  R? be bounded
open sets whose boundaries are pairwise disjoint simple closed curves such that each 0€2,(¢) is also
continuous in ¢ € [0, T)) with respect to Hausdorff distance dy of sets. Define 0€2(¢) := U,/:/:1 082, (1)
and |Q@)|ly := Y0 12,0l for Y € {C7, H*}, and let

N
o(-, 0= OXa,w)- (1-4)
n=1

If for each t € (0, T') we have

o dn@QU+h), Xupl02OD _ 0

; 1-5
h—0 h ( )

with u from (1-3), then w is a a patch solution to (1-1)—(1-2) on the time interval [0, T'). If we also have
sup, 0.7 12 () |ly < oo for some Y € {CkY, H*} and each T’ € (0, T), then w is a Y patch solution to
(1-1)—(1-2) on [0, T').

While (1-5) is stated for each single time ¢ (akin to the definition of strong or classical solutions to
a PDE), it agrees with the usual flow-map based definition of solutions to the two-dimensional Euler
equation; see the remarks after Definition 1.2 in [Kiselev et al. 2017]. Since u is only Holder continuous
at the patch boundaries when « > 0 (and hence the flow map may not be unique), this definition is more
appropriate in the g-SQG case.

Theorem 1.5 in [Kiselev et al. 2017] shows that for any 6y, ..., 0y € R\ {0} and any bounded open
sets Q21(0), ..., Qy(0) C R? whose boundaries are pairwise disjoint simple closed H 3 curves, there is a
time T € (0, oo] such that a unique H3 patch solution @ = Zfl\’:l Onxe,(-) to (1-1)—=(1-2) exists on [0, T').
And if the maximal such T is finite, then either sup, o 1)[[€2(#)[| z3 = 00 or

In—jl+1& —nl
sup sup = 00, (1-6)
1€[0,T) (,8),Gomyetl,... NyxT 12n (&, 1) — 2;(n, 1)|
(n,8)#(j,m)

where z,,( -, ) is a constant-speed parametrization of 02, (¢) and |§ —n| is distance on T. Note that if (1-6)
holds with n = j — which means that the arc-chord ratio for some 2,,( - ) becomes unbounded as t — T —
then this must be realized by a touch of “distinct” segments (which we call folds) of 0€2,(-) whenever
sup;cpo.7) 1€2 ()|l 1.y < 00 for some y > 0. Indeed, since [3¢z, (&, )] is then bounded below by a positive
constant uniformly in (n, &, ¢) (see (2-4)), it follows that the fraction in (1-6) is uniformly bounded
above when n = j and |£€ — n| is small enough. Therefore (1-6) is the correct definition of a splash-like
singularity at time T (i.e., a touch of either boundaries of distinct patches or folds of the same patch
boundary, including both simple and complex splashes) when sup, ¢ 7112 (#)[/c1.» < oo for some y > 0.
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The following theorem is now our main result.

Theorem 1.3. If @ € (0, %] and a C12/0=29 patch solution to (1-1)—(1-2) on the time interval [0, T)
with T < 00 satisfies sup,cio 1) [1€2 (1) || ¢1.20/0-200 < 00, then (1-6) fails (so no splash-like singularity can
occur). In particular, if the maximal time T of existence of an H> patch solution from [Kiselev et al. 2017,
Theorem 1.5] is finite and o € (0, %], then sup, o 7|12 ()|l g3 = oc.

Remark. (1) Our proof shows that the left-hand side of (1-6) with sup, ., 7 removed can grow at most
exponentially in time (up to time 7') if sup, (o 7)[€2(#) || ¢1.20/0-200 < 00. Hence boundaries of distinct
patches, as well as folds of the same patch boundary, can only approach each other exponentially quickly
in this case.

1
4
extension to all « € (0, 1) when one a priori requires that only simple splashes can occur (i.e., no more

(2) While we do not know whether this result extends to some « > 7, in Section 2E we provide an

than two segments of 92 are allowed to touch in the same location) and sup, (o 7[1€2 () [|cx.r < 00 holds
for k = 1 and some y > 2«, when o € (0, %], or for k =2 and some y > 2o — 1, when o € [%, 1). The
obtained bound on the approach rate of two patches/folds is now double exponential when y is equal
to the minimal value above (2« or 2« — 1), and exponential otherwise. We note that when the potential
simple splash is assumed to have a predetermined location and development of singularities elsewhere is
a priori excluded, then this was also proved for o = % in [Gancedo and Strain 2014] (for smooth patches
and with a double exponential bound on the approach rate), and for all & € (0, 1) in [Kiselev and Luo

2023] (this work was done contemporaneously with and independently of ours).
Finally, here is an extension to the half-plane; see Section 3 for the relevant adjustments.

Theorem 1.4. Theorem 1.3 extends to patch solutions on the half-plane, with the second claim involving

H?3 patch solutions from [Kiselev et al. 2017, Theorem 1.4] and o € (0, 21—4), or H? patch solutions from

[Gancedo and Patel 2021, Theorem 1.1] and o € (0, %)

1
» 24
half-plane that become singular in finite time. For o € (0, #) and H? patch solutions this was proved in

It was proved in [Kiselev et al. 2016] that, for any o € (0 ), there are H> patch solutions on the

[Gancedo and Patel 2021]. Theorem 1.4 shows that this cannot happen only via a splash-like singularity
and always involves blow-up of their H3 and H? norms, respectively.

2. Proof of Theorem 1.3

2A. The single patch case. For the sake of simplicity of notation, let us first consider the case of a single
patch on which w = 1; that is, w( -, t) = xq(). Then (1-3) becomes

(x —y)*
u(x. 1) :=/ S P 2-1)
Q@ |x — |t Y

after rescaling (1-1) in time by ¢, (which we do in order to remove the constant).
We will not assume o < }L until it is needed, so that it is clear where this hypothesis enters into our
argument. We will therefore consider a C'* patch solution with any y € (0, 1] below. If now z(-, t) is
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any constant-speed parametrization of d€2(¢) for ¢ € [0, T'), we assume that
M := sup ||z(-, )| c1r < 00. (2-2)
t€l0,T)
We now want to show that this implies
sup sup 1§ =1l < 00. (2-3)
te[0,7) £.neT 125, 1) —z2(n, )]
§#n

Since a C! patch solution is also a weak solution to (1-1)—(1-2) with |€2(¢)| being conserved (see
Remark 3 after Definition 1.2 in [Kiselev et al. 2017]), the isoperimetric inequality shows that

M= inf  |9:z(5,1)] > 0. (2-4)
(&,0)elTx][0,T)

Now for any ¢ € [0, T) and &, n € T, there are &1, & € T between & and 5 such that
12§, 1) —z(n, )| = & — nl|Ogz1 (&1, 1), dgz2(62, 1)) = 1§ — nl(10g2(§, )] —2M|§ — nl”).
Hence if we let § := (M'/4M)'/7 then
|2(€, 1) —2(1. D) = 3 M'|§ 1 (2-5)

whenever |§ — n| < §. To conclude (2-3), it now suffices to show

inf i t) — 1 0. 2-6
tel[gj) 5131’16% |z(§, 1) —z(n, 1)| > (2-6)
|E—nl=6
‘We therefore let
m(t) ;== min |z(§,1) —z(n,1)| >0, (2-7)
&,nel
|E—n|=$

and let &, n, € T be such that |z(§, 1) — z(ns, t)| = m(¢). If (2-6) fails, then clearly for all # < T close
enough to 7 we have m(t) < %M/S, which shows that |& — ;| > & for these ¢ because (2-5) holds. It
suffices to consider only such ¢. Then, following an argument in [Constantin and Escher 1998], one can
easily see that m(¢) is locally Lipschitz (and so differentiable at almost all such 7) and we have

(&, 1) —z(ny, 1) .
m(t)

for almost every such 7. Hence Gronwall’s inequality shows that it suffices to prove

—(u(z(, 1), 1) —uz(n;, 1), 1)) -ny < Cm(1) (2-9)

for some ¢-independent C < co and all ¢ such that m(¢) € (0, %M’S), where n; := (z(&, t)—z(n;, t))/m(t)
is the unit vector in the direction z(&, t) — z(1;, t). Of course, the definition of &, n, shows that n, is
also normal to 9€2(¢) at both z(&;, t) and z(n;, t).

Since (2-9) only involves quantities at a single time, we will now assume that 7 is close to 7" and drop

m'(t) = (w(z(&, 1), 1) —uz(n, 1), 1)) (2-8)

the dependence of €2, z, u, and m on ¢ from our notation. The above also shows that after a translation
and rotation we can assume:



ABSENCE OF SPLASH-LIKE SINGULARITIES FOR G-SQG PATCHES 1011

(1) z(n,) =(0,0) and z(&) = (0, m), withm € (0, %M’(S).
(2) 9:z(5), dgz(ny) L (0, 1.
We will do so, and then (2-9) becomes just
12(0,0) —u2(0, m) < Cm. (2-10)
We will prove this in the next three subsections. We note that all constants below may depend on

a, y, M, M’ (recall that § also depends on these), but will be independent of m and ¢.

2B. Some geometric lemmas. We first state some geometric lemmas that will be used throughout. The
first of these is a trivial consequence of C!”-regularity of 92, which says that near any z(£), the curve z
is the graph of some function f : R — R defined with respect to the coordinate system centered at z(§)
and with the horizontal axis not too far from 9¢z(§).

Lemma 2.1. There are A > 1 and Ry > 0 such that, for any € € T and any v € S' with [0:z(§) - v| >
%|85z(§)|, there is f: [—Ro, Ro] = Rwith || fllc1y < A such that

{z&)+hv+ f(Wv' |he[—Ry, R} =z(€ — &, € +&])
for each Ry € [0, Ry] and some &1,& € [R1/M,3R,/M’]. Then

E?gz(é)-vL
dz(§) v’

The next lemma shows that when two folds of 92 are close to each other, the angles between their

f(O)=0 and f(0)=

tangent lines are controlled by their distance.

Lemma 2.2. There are B, R > 0 such that, for any &, n € T with |2(§) — z(n)| < R we have

tan ] < Blz(§) — z(m) "/, (2-11)
where 0 is the angle between 0¢z(§) and 9gz(n).
Proof. Let A, Ry be from Lemma 2.1. First note that it suffices to prove

sin6] < Blz(§) — z (/) (2-12)

instead of (2-11). Indeed, we then only need to replace R by min{R, (2B)~*")/¥}, which yields
|cos 8| > 1 and then double B.

Take C :=9A, and let R := min{%C_(”zV)/V, (Ro/(3C))2} and B := 3C?. Without loss assume that
z(n) = 0 and 3¢z(1)/|d:z(n)| = (1, 0), and then let r := |z(§)| < R and v’ := Cr"/0+") < CR!/2 < %Ro.
Then Lemma 2.1 with v := (1, 0) shows that z near the origin is a curve connecting the vertical sides of
the rectangle Q := [—3r/, 3r'] x [—C>r, C3r] because

AGBr) (3r') <9AC*r < C°r

(note that the definition of R shows that C3r < r/, so the vertical sides are the shorter ones).
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Figure 1. The curve z inside the rectangles Q and Q’.

Apply the same argument with v := 9:z(§)/[0:z(£)| and the rectangle Q' centered at z(§) whose
longer axis connects the points z(£) & vr’ and whose shorter sides have again length 2C3r. It shows
that z near z(&) is a curve connecting the shorter sides of Q’. If (2-12) is violated, then one of these sides
lies fully in (=3r’, 3r") x (C3r, o0) and the other in (—=37’, 3r") x (—oo, —C3r) (see Figure 1) because
r+r' +C3% <3r' and

¥ sinf > BCr >3C3r > 2Cr +r.

But this means that the two curves must intersect, a contradiction with our assumption that no touch has
occurred before time 7. O

We can now combine Lemmas 2.1 and 2.2 to obtain the following constraint on the geometry of 92
near the origin.

Lemma 2.3. In the setting of (1) and (2), there are A, B, R > 0 with

BGBRY/MY) <1 and  M@AR) < MH'HY

1
2
such that, for any & € T with z(§) € [—R, R] X [-2R, 2R], there is f: [—R, R] — R with
Ifllctr <A and | f'(z1(E)] < Blz@©)"/*7
such that the graph of f is a segment of the curve z around z(€). In particular,
| f(h) —226) = /@1 E)(h —21())] < Alh — z1(8)'T
forallh € [—R, R]. And if | f(h)| > 2R for some h' € [—R, R], then | f(h)| > R forall h € [—R, R].

Proof. The first statement is an immediate consequence of Lemmas 2.1 and 2.2, with A from Lemma 2.1,
B from Lemma 2.2, and R being the minimum of one third of R from Lemma 2.2 and

min{%(zB)—(l-H’)/V, z_1‘(M/)(Hy)/yM_u,,}

(Lemma 2.1 is applied with v := (1, 0) and z»(§) is added to the obtained f). The second statement is its
immediate consequence, while the third holds by B(3R)"/(*7) < % ]
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The third claim shows that any connected component of 02N ([—R, R] x [—2R, 2R]) that intersects
[—R,R?is a graph of a function f : [—R, R] — [—2R, 2R] that satisfies the lemma. Note also that
since the arc-length of any such component is at least 2R and the arc-length of d€2 is uniformly bounded
above because so is ||d€2]|c1, it follows that the number of such components is bounded above by some
constant K. That is, if we assume (2-2), only a finite number of folds of €2 might potentially create a
single touch (splash) at time 7'; we will show below that this is in fact not possible when o < %.
2C. Reduction to regions near individual boundary segments. Take A, B, R from Lemma 2.3, and K
from the above discussion. From (2-1) we see that the left-hand side of (2-10) is the sum of the terms

[ / ( oo )i ) dy
an—r.R12 \ Y12 |y — (0, m)|>+2«

1/-=/ ( i i )dy
o\—r.R2\ VT2 |y — (0, m)|>+2

To prove (2-10), it clearly suffices to assume that m < %R, in which case clearly |I’| < Cm for some

and

constant C. Hence we only need to show that I < Cm.

Assume that fi,..., fir: [-R, R] — [—2R, 2R] are distinct functions whose graphs are all the
connected components of d€2 from the paragraph after Lemma 2.3 (so k < K), and order them so that
f1(0) < --- < fx(0). Let

gi :=sgn(fi) minf| f;[, R},

so that
k+1

R pgi(h) h h
Z/ / ( 2 L oita (2 NI )dvdh,
—rJg iy \ (B2 + v (b2 4 (v —m)?) I+

i=1

I <

(2-13)

where go = —R and g+ = R. Since the integrand is odd in £, its integral on any region symmetric
with respect to the vertical axis is zero. Since [—R, R] x [g;—1(0), g;(0)] is such a region we can replace

i / i— 0 i h
the integral f 8i (1()h) in (2-13) by the sum of integrals f 8 1((,1)) ; (E)))
therefore obtam 1] <2 Z _1 1;], where

I = dv ) dh.
/ /,(0) ((h2 +ud)lHe (B2 (v—m)?) I+ v)

Hence, we are left with showing |/;| < Cm for each i. When doing this, we can just assume that g; = f;
because the error we incur by this involves only integration over €\ [—R, R]? and therefore is no more

and (with the same integrand). We

than Cm (similarly to I”).

2D. Estimating the individual integrals. We thus consider any f: [—R, R] — [—2R, 2R] whose graph
is a segment of the curve z passing through a point in [— R, R]?, let

fh) h
J_/ /f(o) ((h2+v2)1+°‘ (h2+(v—m)2)1+a)dvdh’ (2-14)
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and need to show that |J| < Cm. We further divide this integral into two pieces:

R FO+hF(O) I A
Ji = — dvdh,
: ,/_R /f(O) ((h2 +v)te (2 +(v— m)z)”“) !

R pf(h) h h
Jp = / / ( - > dvdh,
R ronro N2+ vH)He (B2 4 (v —m)?)1+

and estimate J, first.

Lemma 2.4. We have |J>| < Cm when y > 2«, and |J;| < Cm(1 + In_m) when y = 2«a, for some
constant C.

Proof. By Lemma 2.3, we have
R fO)+hf (0)+A|R|"Y
|| = / /
=R J fO)+hf'(0)=Aln|"TY

The mean value theorem yields

h h
(h2 + v2) 1+ o (h2 + (v — m)2) 1+

dvdh.

(2+2a) 1| (h* + 9°)%| 9]

h
o - (h2 + v+ (B2 + (v _m)2)1+am

h
‘ (hz + v2)1+a (hz + (v _ m)Z)H-(x

for some v € [v — m, v]. Hence
h h
(hz + v2)1+a (hz + (v _ m)2)1+a

3m
<
- |h|2+2a ’

and if V := max{|v|, |[v —m]|)} > ||, then we also have
‘ h h

3m|h|2%V 1+ __ 6m
(hz + v2)l+a (hz + (v _ m)2)1+a

- |h|2+2av2+2a - |h|1+2av'

Since V > %m and we assume that m < %R (see the start of Section 2C), we obtain

m2Zo12 R 6m
| o] 52/ ——-2A|h|"tY dh+2/ ——5=2Ah|"Y dh.
o |kt my2 [P

This is less than Cm if y > 2« and less than Cm (1 + In_ m) if y = 2« (for some C). [

To estimate Ji, it suffices to assume that f(0) ¢ [0, m]. Indeed, if f(0) € {0, m}, then the graph of f
contains either (0, 0) or (0, m), so (1) and (2) above (2-10) imply f’(0) = 0 and therefore J; = 0. And
if f£(0) € (0, m), then the definition of m shows that there must be n € T with |n — n,| < § such that
z(n) = (0, f(0)). Here (2-5) yields |[n — n;| <4R/M’, and hence for all £ between n and 1, we have

4R\ ,
[0:2(§) — dez(n)| = M 7] = M < [0:z(n,)]
by Lemma 2.3. This shows that 9¢z(§) - d¢z(n,) > O for all these &, which clearly contradicts

(z(m) —z(ny)) - dez(m;) = 0.
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So f(0) ¢ [0, m], and we define a := — f(0) > 0 when f(0) <0, and a := f(0) —m > 0 when f(0) > m.
In both cases Lemma 2.3 yields

| £/(0)] < Ba?/(+7) < pRY/(0+7Y) < % (2-15)
Lemma 2.5. We have |J;| < Ca?/*Y)(a +m)~>*m for some constant C.

Proof. Note that the definition of m shows that a > m, so we could replace a + m by a. We will not use
this so that this result also applies in Section 3. We will assume f(0) < O since the proof for the other
case is virtually identical. We can then rewrite J; as

R ,hf'(0) h h
J = — dvdh.
! /;R—/(; ((h2+(v—a)2)l+°‘ (h2+(v—a—m)2)1+°‘) !

We split the integral into two parts:

hf'(0) h h
J3 = — dvdh,
: /h<a+m /0 ((h2 +@—a))*e (B2 +@v—a— m)Z)H“) 0

hf’(0) h h
Jy = — dvdh.
! /a+msh51e./o ((hz-i-(v—a)z)”“ (h? + (v —a—m)z)”“)

For J3, note that for any v in the domain of integration, we have

v—a-m<|(a+m)f 0))—a—m< —%(a—i—m).

This also shows that v —a < %(m —a), so |v—a| < |v—a —m|. The mean value theorem then gives, for
somevE[v—a—m,v—al,

h B h B (24 2a)|h|(h? + 02)%| D]
P+ @=a?) T W —a-m)| T W =) R+ @ —a—m)e
6m
<
= JhI a - m)

because max{|l')|, %(a—l—m)} < |v—a —m)|. This and (2-15) yield

a+m /
|J3|§/ 6—m|hf/(0)|dh§ 2m f O _ 128 iy m
—am BT (a +m) 1 —-2a(a+m)2® ~ 1 -2« (a+m)2
As for Jy, the mean value theorem yields
h h - 3m
(h2+@—a))*e (2 + (v —a —m)?)lte | = |p|2H+2e’
From this and (2-15) we obtain
R /
3 3 0 3B

|J4|§2/ _m|hf/(())|dh§_mMS_ay/(HV)L. 0

atm |22 o (a+m)* " « (a+m)%
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The last two lemmas, together with the estimate |/’| < Cm above and k < K, show that (2-10) holds
when y > 2« and y /(1 4+ y) > 2«. Since y = 2a/(1 — 2w) satisfies this (and (2-2) holds for it by the
hypothesis), the proof of the single-patch case of Theorem 1.3 (and of Remark (1) after it) is finished.

2E. Absence of simple splashes for all o« € (0,1). Let us now assume that only simple splashes can
happen for a C!"” patch and « € (O, %) That is, there is R > 0 such that, for all ¢ close enough to 7" and
any &, n, € T satisfying |z(&;,t) —z(n;, t)| = m(t), there is no & € T such that min{|§ — &|, |E —n,|} =6
and also |z(&, t) — z(n;, t)| < R. This essentially means that any potential splash only involves two folds
of 0€2, although this requirement is in fact weaker than that: multiple folds are allowed but not near
minimizers of (2-7). Then in Lemma 2.5 we have f/(0) =0 and so J; = 0. Hence Lemma 2.4 shows that
a simple splash cannot occur by time 7" if sup, o 1 [IS2(#)[|c1.» < 00 for some y € [2a, 1], and m () can
decrease at most exponentially when y > 2« and at most double exponentially when y = 2.

In fact, one can extend this result to all @ € [%, 1). In this case one must replace u in (1-5) (which
becomes infinite on d€2(¢)) by its normal “component”

x—y)t-n
u,(x,t):= p.V./;m) CQW dyny;
(which is finite), with n, , the unit outer normal vector to €2(¢) at x € 9€2(¢); see also [Kiselev et al. 2017,
Remark 2 after Definition 1.2] or [Kiselev and Luo 2023]. If we now assume sup, o 712 (1) [|c2» < 00,
one can use (2) above (2-10) to show that |f(h) — f(0) — %f”(O)hz’ < A|h|**” in (2-14). Then the
oddness of the integrand in 4 will yield the estimate
16 k

m/2 24y 8m 24y
Hl <2 ——2Alh dh+2 ——2Alh dh
=2 [ A an s [ GE A

in the proof of Lemma 2.4 whenever y € [2o — 1, 1]. Hence no finite time simple splash can happen
by time T in this case either, and we again obtain an exponential (resp. double exponential) lower bound
on m(t) when y > 2o — 1 (resp. y = 2« — 1). Note also that for « = % it even suffices to assume
sup, 0.7 I1€2 (@) [l c11 < 00, with 24y replaced by 2 and with a double exponential lower bound on m(7).

2F. The multiple patches case. In the general multiple patches case, (2-3) becomes

In—jl+1§ —nl
sup sup < 00,
1€l0.T) (n.8),Gomezn xT 120 (&, 1) — 2;(n, 1)
(n,8)#(j,n)
where Zy :={1,..., N} and z,(-, t) is a constant-speed parametrization of 92, (). We choose the

same § (with all z,, included in the definitions of M and M’), and then

m(t) .= min Z D) —z,(n, 1) =0. 516
( ) (n7$)v(j1n)EZNX-u—| I’l(s ) J(n )| ( )
|(n.6)—(j,m|=8

The points & and 1, may now be on the boundaries of distinct patches, but that does not change our
analysis, which only deals with the individual patch segments in a small rectangle centered at 7,. The
geometric lemmas are unchanged; the estimates on integrals I” and /; in Section 2C only change by the
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factor |61|+ - - - +|6n| and hence so does the rest of the argument. This finishes the proof of Theorem 1.3
(and of Remark (1) after it) as stated. The claim in Remark (2) after Theorem 1.3 also extends to this case.

3. Proof of Theorem 1.4

Let us now turn to the half-plane case D := R x R*, when the proof is essentially identical to Theorem 1.3
(and the H? and H? local well- -posedness results from [Gancedo and Patel 2021; Kiselev et al. 2017]
require « € (0, 5;) and « € (0, }), respectively).

Let us first recall the definition of patch solutions in this setting from [Kiselev et al. 2017]. Equation (1-1)
is unchanged, and A in (1-2) is the Dirichlet Laplacian on D. If we assume that o € (O, %), this means
that for an appropriate constant ¢, > 0 we have

Nl oL
u(x,t):ca/l)<|f‘_y|yj+2a_ S lyzlm)ww,z)dy G-1)

for each x € D, where y := (y1, —y»). Definition 1.2 is as before, but with the patches Qi (?), ..., Qy(t)
now contained in D instead of R%, and with u from (3-1) instead of (1-3).

We define M, M’, and § as before and m(¢) via (2-16). We also consider the reflected patches
Qu(1):={y e R*\ D | y € Q,(t)}, which allows us to write (after dropping ¢, via rescaling)

-0t - (=t
u(x,t) = Bf —dy— 9/ ———d
X]: Qu(n) X =y ; "o b=y
Theorem 1.4 will now follow once we show (2-9) with this u. This is proved in the same way as on R2,
but now the boundary segments defining functions f; in Section 2C can belong to both the original
and the reflected patches. Note that the distance of d€2,(¢) and 92, (t) can be less than m(r) —even 0
because they can touch at 9 D, in which case their normal vectors coincide at any point of touch. But they
obviously cannot cross — this is why we did not assume a > m in Lemma 2.5 — which allows us to use
the same estimates as in Section 2, modulo a factor of 2 due to the number of patches now being doubled.
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SPECTRAL GAP FOR OBSTACLE SCATTERING IN DIMENSION 2
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We study the problem of scattering by several strictly convex obstacles, with smooth boundary and
satisfying a noneclipse condition. We show, in dimension 2 only, the existence of a spectral gap for
the meromorphic continuation of the Laplace operator outside the obstacles. The proof of this result
relies on a reduction to an open hyperbolic quantum map, achieved by Nonnenmacher et al. (Ann. of
Math. (2) 179:1 (2014), 179-251). In fact, we obtain a spectral gap for this type of object, which also
has applications in potential scattering. The second main ingredient of this article is a fractal uncertainty
principle. We adapt the techniques of Dyatlov et al. (J. Amer. Math. Soc. 35:2 (2022), 361-465) to apply
this fractal uncertainty principle in our context.
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1. Introduction

Scattering by convex obstacles and spectral gap. We are interested by the problem of scattering by
strictly convex obstacles in the plane; see Figure 1. Assume

J
O:UO,
j=1

where O; are open, strictly convex connected obstacles in R? having smooth boundary and satisfying the
Ikawa condition: for i # j # k, O; does not intersect the convex hull of O; U Oy. Let
Q=R>\0.

It is known that the resolvent of the Dirichlet Laplacian in € continues meromorphically to the
logarithmic cover of C; see for instance [Dyatlov and Zworski 2019]. More precisely, suppose that
x eC¥ (R?) is equal to 1 in a neighborhood of O@. The map

X(=A =27y LA(Q) — LA(Q)
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Figure 1. Scattering by three obstacles in the plane.

is holomorphic in the region {Im A > 0} and it continues meromorphically to the logarithmic cover of C.
Its poles are the scattering resonances. We are interested in the problem of the existence of a spectral gap
in the first sheet of the logarithmic cover (i.e., C\ iR™). We prove the following theorem:

Theorem A. There exist y > 0 and Ao > 0 such that there is no resonance in the region

This problem has a long history in the physics and mathematics literature. The spectral gap was for
instance studied by [Ikawa 1988] in dimension 3. It was experimentally investigated in [Barkhofen et al.
2013] for three- and five-disk systems. In this study, the author brings experimental evidence of the
presence of a spectral gap, no matter how thin the trapped set is. For related problems concerning the
distribution of scattering resonances for such systems, here is a nonexhaustive list of papers in which the
reader can find pointers to a larger literature: [Gaspard and Rice 1989] for the three-disk problem, [Gérard
1988; Ikawa 1982] for the two-obstacle problem, [Petkov and Stoyanov 2010] for a link with dynamical
zeta functions, [Bardos et al. 1987; Hargé and Lebeau 1994] for the diffraction by one convex obstacle,
[Sjostrand and Zworski 1999] among others papers of the two authors concerning the distribution of the
scattering resonances. We will also widely use the presentation and the arguments of [Nonnenmacher
et al. 2014].

The spectral gap problem is a high-frequency problem and justifies the introduction of a small parame-
ter i1, where 1/h corresponds to a large frequency scale. Under this rescaling, we are interested in the
semiclassical operator

P(h)=—h*A—1, h<hy,

and spectral parameter z € D(0, Ch) for some C > 0.

In the semiclassical limit, the classical dynamics associated to this quantum problem is the billiard flow
in Q x S, that is to say, the free motion outside the obstacles with normal reflection on their boundaries.
A relevant dynamical object is the trapped set corresponding to the points (x, £) € 2 x S' that do not
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escape to infinity in the backward and forward direction of the flow. In the case of two obstacles, it is a
single closed geodesic. As soon as more obstacles are involved, the structure of the trapped set becomes
complex and exhibits a fractal structure. This is a consequence of the hyperbolicity of the billiard flow. It
is known that the structure of the trapped set plays a crucial role in the spectral gap problem.

A good dynamical object to study this structure is the topological pressure associated to the unstable
Jacobian ¢,. This dynamical quantity is a strictly decreasing function s — P(s) which measures the
instability of the flow (see Section 2 for definitions and references given there). In dimension 2, Bowen’s
formula shows that the Hausdorff and upper-box dimensions of the trapped set are 2sg, where sg is the
unique root of the equation P (s) = 0. In [Nonnenmacher and Zworski 2009], the existence of a spectral
gap for such systems has been proved under the pressure condition

P(%) < 0.

Their result holds in any dimension, with a quantitative spectral gap. Our result doesn’t need this
assumption anymore. In fact, it relies on the weaker pressure condition

P(1) <O0.

It is known that this condition is always satisfied in the scattering problem we consider since the trapped
set is not an attractor [Bowen and Ruelle 1975]. Due to Bowen’s formula, this condition can be interpreted
as a fractal condition. This is this fractal property that will be crucial in the analysis.

Open hyperbolic systems and spectral gaps. The problem of scattering by obstacles falls into the wider
class of spectral problems for open hyperbolic systems; see [Nonnenmacher 2011]. In these open systems,
the spectral problems concern the resonances; these are generalized eigenvalues which exhibit some
resonant states. Among the problems which widely interest mathematicians and physicists, resonance
counting and spectral gaps are on the top of the list. Spectral gaps are known to be important to give
resonance expansion (see for instance [Dyatlov and Zworski 2019]) and local energy decay (see for
instance [Ikawa 1982; 1988] concerning local energy decay in the exterior of two or more obstacles
in R3). It was conjectured in [Zworski 2017, Conjecture 3] that such systems might exhibit a spectral gap
as soon as the trapped set has a fractal structure.

Potential scattering. Scattering by a compactly supported potential falls in the class of open systems. It
consists of studying the semiclassical operator P(h) = —h*A + V (x), where V € CSO(RZ); see Figure 2.
In this framework, the spectral gap problem consists of exhibiting bands in the complex plane of the form

la, b] —i x [0, hy],

where P (h) has no resonance for # small enough. In the semiclassical limit, the behavior of P (%) is linked
to the classical flow of the system, that is, the Hamiltonian flow generated by p(x, &) = |& |24+ V (x). Note
that in potential scattering, one has to focus on some energy shell {p = E}, where E € R is independent
of h, with Re z sufficiently close to E. This specification is not necessary in obstacle scattering (implicitly,
we have already decided to work with E = 1). The properties of the resonant states u;, which are
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4

Figure 2. Scattering by a smooth compactly supported potential V.

generalized solutions of the equation (P (h) — z)u, = 0, are linked to the trapped set of the flow at
energy E. This trapped set K corresponds to all the trajectories which stay bounded for the backward
and forward evolution of the flow on the energy shell {p = E}. When the flow is hyperbolic on the
trapped set, this trapped set is known to exhibit a fractal structure.

In fact, a by-product of our method is that we can obtain a spectral gap in potential scattering, under
the dynamical assumptions of [Nonnenmacher et al. 2011], recalled in Section 2B:

Theorem B. Assume that the Hamiltonian flow is hyperbolic on K and that K is topologically one-
dimensional. Then, there exists § > 0 such that for any C > 0, there exists hg > 0 such that, for 0 < h < hy,
P(h) = —h?>A +V — E has no resonance in

D, Ch)N{Imz € [-éh, O]}.

It is possible to obtain a spectral gap for the more general quantum Hamiltonian presented in [Nonnen-
macher et al. 2011, Section 2.1] for manifolds with Euclidean ends.

Convex cocompact hyperbolic surfaces. Another class of open hyperbolic systems exhibiting a fractal
trapped set consists of the convex cocompact hyperbolic surfaces, which can be obtained as the quotient
of the hyperbolic plane H? by Schottky groups I'. The spectral problem concerns the Laplacian on these
surfaces and its classical counterpart is the geodesic flow on the cosphere bundle, which is known to
be hyperbolic due to the negative curvature of these surfaces. In this context, it is common to write the
energy variable 1> = s(1 —s) and study

(—A—s(1—s)"L

The trapped set is linked to the limit set of I" and the dimension § of this limit set influences the spectrum.
The Patterson—Sullivan theory (see for instance [Borthwick 2007]) tells that there is a resonance at s = §
and that the other resonances are located in {Re(s) < §}. In particular, it gives an essential spectral gap of
size maX(O, % — 8). This is consistent with the pressure condition P(s) < % since in that situation, P (s)
is simply given by P(s) = § — 5. Results where obtained by Naud [2005], where he improves the gap
given by Patterson—Sullivan theory in the case § < % Recent results, initiated by [Dyatlov and Zahl 2016],

have improved this gap. In [Bourgain and Dyatlov 2018], the authors show that there exists an essential
1

spectral gap for any convex cocompact hyperbolic surface. In particular, the pressure condition § < 5
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is no longer a necessary assumption. The new idea in these papers is the use of a fractal uncertainty
principle. It will be a crucial tool of our analysis.

Reduction to open hyperbolic quantum maps. An important aspect of our analysis to prove Theorem A
relies on previous results of [Nonnenmacher et al. 2014]. Their Theorem 5 (found in Section 6 of that
work) reduces the study of the scattering poles to the study of the cancellation of

7> det(I— M(2)),
where
M(z): L*(00) — L*(30) (1-1)

is a family of hyperbolic open quantum maps (see below Section 2A). The family z — M (z) depends
holomorphically on z € D(0, Ch) for some C > 0 and is sometimes called a hyperbolic quantum
monodromy operator. The construction of this operator relies on the study of the operators My(z) defined
as follows: For 1 < j < J, let H;(z) : C*(00;) — C®(R?\ O;) be the resolvent of the problem
(=h*A —1—2)(Hj(2)v) =0,
H;(z)v is outgoing,
H;(z)v=von d0;.
Let y; be the restriction of a smooth function u € C®(R?) to C>(00;) and define My(z) by
0 ifi =j,
—viH;(z) otherwise.

My(z) = {

Due to results of [Gérard 1988, Appendix II], this matrix is a Fourier integral operator associated with
a Lagrangian relation related to the billiard flow. A priori, it excludes neither the glancing rays nor the
shadow region. Ikawa’s condition ensures that they do not play a role when considering the trapped set and
allows the author to neglect the effects of these regions; see Section 6 in [Nonnenmacher et al. 2014]. A
consequence of their analysis is that M (z) is associated with a simpler Lagrangian relation B, which is the
restriction of the billiard map to a domain excluding the glancing rays. To be more precise, let us introduce

Sio, ={(x,&) e T*R* : x € 90y, |&] = 1),
B*30; = {(y, ) € T*30; : In| < 1},
7Tt Sgoj — B*30; the orthogonal projection on each fiber.

B is then the union of the relations B;; corresponding to the reflection on two obstacles: for (p;, p;) €
B*00; x B*00;,
(pi, pj) € Bijj <= there exists t > 0 such that & € Sl xe 00;,
Ti(x, &) =pj, wx+tE,E)=p;, vjx)-E>0, vi(x+1£)-£<O.
See Figure 3. It is a standard fact in the study of chaotic billiards (see for instance [Chernov and Markarian

2006]) that the billiard map is hyperbolic due to the strict convexity assumption. Ikawa’s condition ensures
that the restriction of the dynamical system to the trapped set has a symbolic representation [Morita 1991].
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Figure 3. Description of the Lagrangian relation 3;;.

Spectral gap for hyperbolic open quantum maps. Using this reduction, Theorem A will be proved
once we are able to show that the spectral radius of M (z) is strictly smaller than 1 for z € D(0, Ch) N
{Im z € [—6h, 0]} for some & > 0. This will be a consequence of the following statement, which will be
demonstrated in this paper (see Section 2 below for a more precise version).

Theorem C. Let (M (z)); be the family introduced in (1-1), that is, a hyperbolic quantum monodromy
operator associated with the open Lagrangian relation B. Then, there exist hg > 0, y > 0 and tyux > 0
such that the spectral radius of M(z), pspec(2), satisfies, for all h < hy and all z € D(0, Ch),

Pspec(z) < eV Tmax tmz,

When z € R, the operator M(z) is microlocally unitary near the trapped set and its L? norm is
essentially 1. Then, we have the trivial bound

pspec(z) <L

The bound given by the theorem is a spectral gap since we obtain
Iospec(z) <eV <1

The dependence of the bound with the parameter z is related to the symbol of the open quantum map M (z).

The link between open quantum maps and the resonances of open quantum systems has also been
established in [Nonnenmacher et al. 2011] for the case of potential scattering and this is why we will also
obtain a spectral gap in this context. We review this reduction both in obstacle and potential scattering
in Section 2 and show how it implies the spectral gap. This correspondence between open quantum
maps and open quantum systems leads to a heuristic: to a resonance z for the open quantum systems, it

—itz/h

corresponds an eigenvalue e of an open quantum map. Here, 7 is a return time associated with the
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Figure 4. The fractal uncertainty principle asserts that no state can be microlocalized
both in frequencies (in blue) and positions (in red) near fractal sets.

classical dynamics of the open system. In particular, the spectral gap for open quantum maps given by
the theorem heuristically implies that the resonances of the open systems might satisfy Imz < —hy /7.

Resolvent estimates. In this paper, we use the results of [Nonnenmacher et al. 2011; 2014] as a black
box. In particular, we apply directly their main theorem establishing a correspondence between scattering
resonances and eigenvalues of open quantum maps. This allows us to get information on the locations of
the resonances, but cannot transfer resolvent estimates from open quantum maps to the scattering resolvent
directly. The main estimate of this paper (see Proposition 4.2) can be used to obtain resolvent estimates
for open quantum maps. In an ongoing work, we analyze precisely the proofs in [Nonnenmacher et al.
2011; 2014] so as to explain how to deduce polynomial estimates for the cut-off resolvent both in obstacle
and potential scattering. It seems to us that it should be possible to use the gluing method of [Datchev and
Vasy 2012] to obtain the same kind of results (spectral gap and polynomial resolvent estimates) with other
types of infinite ends, when the trapped set is hyperbolic for the flow and topologically one-dimensional.

On the fractal uncertainty principle. The fractal uncertainty principle is a recent tool in harmonic
analysis in one dimension developed by Dyatlov and several collaborators. For a large survey on this topic,
we refer the reader to [Dyatlov 2018]. We do not enter into the details in this introduction and give the
precise definitions and statements in Section 6. We rather explain here the general idea of this principle
in the spirit of our use; see Figure 4. Roughly speaking, it says that no function can be concentrated both
in frequencies and positions near a fractal set. Suppose that X, Y C R are fractal sets. To fix the ideas,
let’s say that X and Y have upper-box dimensions dx and 8y strictly smaller than 1. For ¢ > 0, we write
X (c¢) = X +[—c, +c] and the same for Y. Also denote by 7}, the h-Fourier transform

Fru(§) = e e My (x) dx.

1
Q2 h)!/? /R
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The fractal uncertainty principle then states that there exists 8> 0 depending on X and Y (see Proposition 6.5
for the precise dependence) such that, for 2 small enough,

I11xmFrlyimllr2my— 2@ < hP.

Actually, one can change the scales and look for the sets X (h“¥) and Y (h*"), where ay and ay are
positive exponents. The result will stay true when these exponents satisfy the saturation condition

oy +ay > 1.

It will be a key ingredient in the proof of the main theorem of this paper. It has been successfully
used to show spectral gaps for convex cocompact hyperbolic surfaces [Dyatlov and Zahl 2016; Bourgain
and Dyatlov 2017; Dyatlov and Jin 2018; Dyatlov and Zworski 2020]. A discrete version of the fractal
uncertainty principle is also the main ingredient of [Dyatlov and Jin 2017], where the author proved a
spectral gap for open quantum maps in a toy model case. Their results concerning the open baker’s map
on the torus T2 partly motivates our theorem on open quantum maps.

The fractal uncertainty principle has also given new results in quantum chaos on negatively curved
compact surfaces. It was first successfully used for compact hyperbolic surfaces in [Dyatlov and Jin 2017],
where the authors proved that semiclassical measures have full support. The hyperbolic case was treated
using quantization procedures developed in [Dyatlov and Zahl 2016], which allow one to have a good
semiclassical calculus for symbols very irregular in the stable direction, but smooth in the unstable one (or
conversely). In [Schwartz 2021], the same ideas lead to a full delocalization of eigenstates for quantum
cat maps. The quantization procedures used in these papers rely on the smoothness of the unstable and
stable distributions. This smoothness is not possible for general negatively curved surfaces. However,
in [Dyatlov et al. 2022], the authors bypassed this obstacle and succeeded in extending these results to
the case of negatively curved surfaces. It is mainly from this paper that we borrow techniques and we
adapt them in our setting.

A model example. To explain the main ideas of the proof of Theorem C, let us show how it works in
an example where the trapped set is the smallest possible, a single point. In this context, we only need
a simpler uncertainty principle. We focus on the case z = 0 in Theorem C and focus on a single open
quantum map.

We consider the hyperbolic map

F:(x,6) eR*—> 27 'x,28) e R%.

It has a unique hyperbolic fixed point pp = 0 and the stable (resp. unstable) manifold at O is given by
{& = 0} (resp. {x = 0}). The scaling operator

U:veL3R) —~ v2v(2x)

is a quantum map quantizing F. To open it, consider a cut-off function x € CSO(RZ) such that x =1 in
B(O, %) and supp x € B(0, 1) and we consider the open quantum map

M = M(h) = Op,()U,
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where Op,, is in this example (and only in this example) the left quantization

0Py GO = g | (e 06 My dy .

One easily checks that Egorov’s property for U is true without remainder term:
U*Op,(X)U =Op,(x o F),  UOp,()U* =Op;(x o F7).

To show a spectral gap for M, we study M" with

3logh
n=n(h)~ _Zloi2

This time is longer than the Ehrenfest time — log /1/log 2. We write
M" =U"Op,(x o F")---Op,(x o F").

The formula [Op,(a), Op,(b)] = O (h'=%) is valid for a, b symbols in S5 (we recall the definitions of
symbol classes in Section 3) and § < % The problem here is that, for 1 <k <n, xoF kK are uniformly
in §3/4; this is not a good symbol class. To bypass this difficulty, we observe that the symbols x o F k are
uniformly in S3/8 for k € {—n/2,...,n/2}. As a consequence, for j € {1, ..., n}, we write
[Op;,(x © F"), Opy (x © F/)] = U~""2[Op;,(x o F"'*), Op;,(x o F/~"/%)]U"?

— U—n/ZO(h]/4)Un/2

= 0(h'"%),
where the constants in O are uniform in j and depend only on x. Applying this formula recursively to
move the term Op, (x o F") to the right, we get

M" =U"Op,(x o F" 1) ---0p,(x o F)Op,(x o F")+ O(h'/*1logh).

Similarly, we can write

M" ' = 0p,,(x o F7") Op, (x) - - Op, (x o F"THU" ™ + 0 (h'*log h).
Hence, we have
MP+ = AOp, (x o F")Op,(x o F"™)B+ O(h"/*logh),

with
A=Ah)=U"Op,(x o F"™ ... 0p,(x o Fy=0(1),
B = B(h) = Op,(x)---Op,(x o F"THhu" = 0(1).

We have the following properties on the supports:

supp x o F" C {|§] <27"}, suppyxoF" C{lx|<27"}.
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Assuming n(h) > —%(log h/log?2), we observe that

Oph()( oF") = Oph()( o F")l[_h3/4’h3/4](th),

Opj,(x o F7") = L34 paay (x) Opy (x 0 F77).
Finally, we have

M1 = AOp, (x 0 F")L sy (hD) L3843y (x) Opy (x © F~")B + O (h'* log h).
This is where we need an uncertainty principle:

”1[_]13/47}13/4] (hDX)l[h’3/4,h3/4] (X)HLZ—)LZ - ”1[_}13/4’],[3/4]}'}, 1[—h3/4,h3/4]”L2—>L2
< MLz pall oo 12 X N Fnllpio poo X N L3 pgll 2 00
< CI*® x k=12 x h¥3/8 = cn'/*,

Here, the bound can be understood as a volume estimate; the box in phase space of size #3/4 is smaller
than a “quantum box”. Gathering all the computations together, we see that

1M 22 = O * log h).
Elevating this to the power 1/(2n + 1), we see that, for every ¢ > 0, we can find 4, such that, for & < h,,
p(M) < (1+¢)27Y6,

Remark. What matters in this example is the strategy we use, and not particularly the bound, which is in
fact not optimal.

Sketch of proof. The strategy presented in this simple model case is the guideline, but its direct application
will encounter major pitfalls that we’ll have to bypass.

« Since the trapped set is a more complex fractal set, we’ll need the general fractal uncertainty principle
developed by Dyatlov and his collaborators.

« Even in small coordinate charts, the trapped set cannot be written has a product of fractal sets in
the unstable and stable directions. To tackle this difficulty, we build adapted coordinate charts (see
Section 3E) in which we straighten the unstable manifolds. The existence of such coordinate charts
is made possible by Theorem 5, in which we prove that the unstable (and stable) distribution can be
extended in a neighborhood of the trapped set to a C'*# vector field.

« In the model case, there is only one point and hence one unstable Jacobian to consider which gives the
Lyapouvov exponent of the map log J! (0) = log 2. Generally, the growth rate of the unstable Jacobian
differs from one point to another (see Section 4C) and the choice of the integer n(h) is not as simple.
In fact, we prefer to break the symmetry 2n(h) = n(h) + n(h) and split 2n(h) into a small logarithmic
time Ny(h) and a long logarithmic time Nj(h) (see Section 4A). The first one is supposed to be smaller
than the Ehrenfest time and allows us to use semiclassical calculus to handle M. As a matter of fact,
the major technical difficulties concern the study of MM
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o The study of MM requires fine microlocal techniques. The trick used in the model case to have the
commutator estimate is not possible and we have to use propagation results up to twice the Ehrenfest
time. This is what we do in Section 4D but this study has to be made locally and we need to split MM
into a sum of many terms Uy.

o We could use the fractal uncertainty principle to get the decay for single terms M ™o U,. However, a
simple triangle inequality to handle their sum will not give a decay for MY since the number of terms
in the sum grows like a negative power of /. To bypass this problem, we need a more careful analysis and
we gather them into clouds (see Section 4G). These clouds are supposed to interact with a few other ones,
so that a Cotlar—Stein-type estimate reduces the study of the norm of the sum to the norm of each cloud.
The elements of a single cloud are supposed to be close to each other, so that the fractal uncertainty
principle can be applied to all of them in the same time and gives the required decay for a single cloud.

Our strategy follows the main lines of the proof of [Dyatlov et al. 2022]. In particular, their strategy
allows us to apply the fractal uncertainty principle of [Bourgain and Dyatlov 2018] in a case where the
unstable foliation is not smooth (and in fact, a priori defined only in a fractal set). Their strategy relies on
the existence of adapted charts based on C?~ regularity of the unstable foliations in negatively curved
surfaces. It is based on results of [Katok and Hasselblatt 1995] for Anosov flows. We needed to prove the
existence of such adapted charts in this different context. To do so, we prove that the unstable lamination
can be extended into a C'*# foliation (see Section 3E). Another aspect which changes from [Dyatlov
et al. 2022] is the proof of porosity. In their study, the porous sets arise as iterations of artifical “holes”,
and they had to control the evolution of such holes. In our context, this study is easier since we already
know that the trapped set has a fractal structure, characterized by its Hausdorff dimension. In this paper,
we will rather use the upper-box dimension (but these two dimensions are equal in this context).

Restrictions. The main restriction of our theorem is that it only applies to quantum maps with two-
dimensional phase space. In terms of open systems, it only concerns problems with physical space of
dimension 2. Several points explain this restriction:

» The fractal uncertainty principle works in dimension 1. In higher dimensions, the result is currently not
well understood and the only known cases require strong assumptions on the fractal sets; see [Dyatlov
2018, Section 6].

« Our proof strongly relies on the regularity of the stable and unstable laminations.

» The growth of the unstable Jacobian controls the contraction (resp. expansion) rate in the unique stable
(resp. unstable) direction.

Plan of the paper. The paper is organized as follows:

« In Section 2, we present the main theorem of this paper and show how it gives a spectral gap in some
open quantum systems.

« In Section 3, we give some background material in semiclassical analysis (pseudodifferential operators
and Fourier integral operators). We also recall some standard facts about hyperbolic dynamical systems
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and give further results. In particular, in Theorem 5, we show that the unstable and stable distribution
have C'*# regularity.

o The proof of Theorem 1 starts in Section 4, where we introduce the main ingredients needed for the
proof and give several technical results.

 In Section 5, we use fine microlocal methods to microlocalize the operators we work with in small
regions where the dynamic is well understood and we reduce the proof of Theorem 1 to a fractal uncertainty
principle with the techniques of [Dyatlov et al. 2022].

 In Section 6, we conclude the proof of this theorem by applying the fractal uncertainty principle of
[Bourgain and Dyatlov 2018], and more precisely, the version stated in [Dyatlov et al. 2022].

2. Main theorem and applications

2A. Hpyperbolic open quantum maps. We introduce the main tools needed to state the main theorem
of this paper. The following long definition is based on the definitions in the works of Nonnenmacher,
Sjostrand and Zworski [Nonnenmacher et al. 2011; 2014] specialized to the two-dimensional phase space.
Consider open intervals Y, ..., Y; of R and set

J J
y=||yc|r
j=1 j=1
and consider

J J
v=||ucl]rr!. uery,;
j=1 j=1

The Hilbert space L?(Y) is the orthogonal sum @ijzl L2(Y;).
Then, we introduce a smooth Lagrangian relation F C U x U. It is a disjoint union of symplecto-

morphisms. For j =1, ..., J, consider open disjoint subsets 5:‘ i € U;, 1 <i < J, and similarly, for
i=1,...,J, consider open disjoint subsets A,- i €U;, 1 < j < J. We consider a family of smooth
symplectomorphisms

Fyj: Dij — Fyj(Dyj) = Ay (2-1

and define the relation F' as the disjoint union of the relation F;;, namely,
(o/,p)e F < thereexist 1 <i, j < J suchthat p’ = F;;(p).

In particular, F and F~! are single-valued. We will identify F with a smooth map and write by abuse of
notation p’ = F(p) or p = F~!(p’) instead of (p’, p) € F.
We let
J
Aij? nR(F)Zﬁ:I—IUBij'

1 j=li=1

m(F)=A=| |

J
i=1j=
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We define the outgoing (resp. incoming) tail by 71 := {p € U : F7"(p) € U for all n € N} (resp.
T_:={pelU: F"(p) e Uforall n € N}). We assume that they are closed subsets of U and that the
trapped set

T=T:N7T_ 2-2)
is compact. We denote by f : 7 — T the restriction of F to 7. Fori, j €{l,..., J}, wewrite T, =T NU;,
Dij={peT;: f(p) €T} C Dy,
Aij=1{peTi: f(p)eTj}C Ay

Remark. F is an open canonical transformation since F (resp. F~!) is defined only in D (resp. A). The
sets U \ D (resp. U \ A) can be seen as holes in which a point p can fall in the future (resp. in the past).

We then make the following hyperbolic assumption:
7T is a hyperbolic set for F. (Hyp)

Namely, for every p € 7, we assume that there exist stable and unstable tangent spaces E°(p) and E*(p)
such that:

e dim E5(p) = dim E*(p) = 1.
- T,U = E*(p) ® E(p).

e There exist A > 0, C > 0 such that, for every v € E*(p) (x stands for u or s) and any n € N,

veE'(p) = ld, F" ()| < Ce™"*|lv]], (2-3)
vEE(p) = |d,F"()l < Ce ™ vl (2-4)
where || - || is a fixed Riemannian metric on U.

The decomposition of 7, U into stable and unstable spaces is assumed to be continuous.

Remark. ¢ The definition is valid for any Riemannian metric and we can of course suppose that is it the
standard Euclidean metric on R,

e It is a standard fact (see [Mather 1968]) that there exists a smooth Riemannian metric on U, which is
said to be adapted to the dynamics, such that (2-3) and (2-4) hold with C = 1.

e It is known that the map p — E, /;(p) is in fact B-Holder for some 8 > 0 [Katok and Hasselblatt 1995].
We will show further an improved regularity. This will be an essential property for the proof of the main
theorem.

The last assumption we’ll make on 7 is a fractal assumption. To state it, we introduce the map
Gu:peT— —loglld,F|E,p)ll associated with the bijection f. We suppose that

—va :=—P(=log|ld,Flg,pll, f) > 0. (Fractal)
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Here, in terms of thermodynamics formalism, P denotes the topological pressure of the map ¢,. The
norm || - || is associated with any Riemannian metric on U. For instance, a possible formula for the
definition of the pressure is
n—1
P(¢) = lim lim sup 1 log sup Z explizo 9/0),
n E

>0 p— 400 peE

where the supremum ranges over all the (n, €)-separated subsets £ C 7 (E is said to be (n, )-separated
if, for every p, p’ € E, there exists k € {0, ..., n — 1} such that d(f*(p), f*(p")) > ¢).

Remark. « y is the classical decay rate of the dynamical system. It has the following physical interpre-
tation: Fix a point pp € 7 and consider the set B, (pg, €) of points p € U such that | F k(p) — F*(po)| < ¢
for 0 < k <m — 1. Then, its Lebesgue measure if of order e """,

e In Section A4, we recall arguments showing that 7 is indeed “fractal”. More precisely, the trace of T
along the unstable and stable manifolds (see Lemma 3.11 for the definitions of these manifolds) have
upper-box dimension strictly smaller than 1. In fact, Bowen’s formula (see for instance [Barreira 2008])
gives that this upper-box dimension corresponds to the Hausdorff dimension dy and it is the unique
solution of the equation

P(so,, f) =0, seR.
The Hausdorff dimension of the trapped set is then 2dy.

 This condition has to be compared with the pressure condition P (%qﬁu) < 0 in [Nonnenmacher and
Zworski 2009], which ensured a spectral gap for chaotic systems. This condition required that 7 was
sufficiently “thin”, i.e., with Hausdorff dimension strictly smaller than 1. Our condition allows to go up
to the limit dimy 7 = 2.

We then associate to F hyperbolic open quantum maps, which are its quantum counterpart.
Definition 2.1. Fix § € [0, %[ We say that 7 = T (h) is a semiclassical Fourier integral operator
associated with F, and we let T = T (h) € I5(Y x Y, F’) if, for each couple (i, j) € {1, ..., J)2, there
exists a semiclassical Fourier integral operator 7;; = T;;(h) € Is(Y; x Y;, Fi’j) associated with F;; in the
sense of Definition 3.9, such that

J J
T =(Tip=ij<s - P L)) > @ L* (V).
i=1 i=1

In particular WE,(T) C A x D. We define Ip+ (Y x Y, F') = Ms=o (Y XY, F').
We will say that T is microlocally unitary near T if the two following conditions hold:

e ITT*|| <14 O(h?®) for some ¢ > 0.
e There exists a neighborhood €2 C U of 7 such that, for every u = (uy,...,uy) € EBJJ.:l LZ(Yj),

forall je{l,...,J}, WRy(u)CQNU; = TT*u=u+0h®)ullz, T*Tu=u+0H®)|ull ..
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Let us now briefly see what the second condition implies for the components of 7*T. First focus on
the off-diagonal entries
J J
(T*T)ij =Y (Tl =Y _(Tui) Tyj.
k=1 k=1

Ifkefl,...,J}andi # j, (Ti)*Ti; = O (h™) since
WFh(T,;-) C Bki X Aki, WFh(Tkj) C Akj X Bkj and A~kj N A~ki = .

As a consequence, the off-diagonal terms are always O (h°°). For the diagonal entries,

J
(T*T)i; = Z(Tki)*Tki~
=1

Each term of this sum is a pseudodifferential operator with wavefront set
WF, (T} Tii) C Dy;.

Since the Dy; are pairwise disjoint, T*T = Id;2(yy +O (h*°) microlocally near 7 if and only if, for
all k, i, T Ty = 1d 2y, +0O(h™) microlocally near Dy;. The same computations apply to TT*. As
a consequence, T is microlocally unitary near 7 if and only if, for all (k, i), Tj; is a Fourier integral
operator associated with Fy;, microlocally unitary near Dy; x Ag; (see the paragraph below Definition 3.9).

Notation. An element of Sgomp(U ) is a J-tuple a = («y, ..., ay), where each «; is an element of
Sﬁomp(ﬂ%z) such that ess supp «; C U; (this notation is recalled in the next section).

We fix a smooth function Wy = (Wy, ..., W) such that, for 1 < j < J, ¥; € C°(Y;, [0, 1]) satisfies
WV; =1 on 7 (U;) (recall that U; € T*Y)).

For « € Sgomp (U), we also denote by Op,,(«) the diagonal operator-valued matrix

J J
Op;, (@) = Diag(W Op;, (@)W1, ..., ¥, Op,(a)¥,) : @D L*(¥Y)) > P L*(¥)).
j=1 j=1

Note that as operators on L*(R), Op,, (aj) and W; Op,, (aj)¥; are equal modulo O (h™).

We can now state the main theorem of this paper, namely a spectral gap for hyperbolic open quantum
maps. We denote by pgpec(A) the spectral radius of a bounded operator A : L3(Y) — L%(Y).

Theorem 1. Suppose that the above assumptions on F, (Hyp) and (Fractal) are satisfied. Then, there
exists y > 0 such that the following holds:

Let T =T (h) € Ip+(Y x Y, F') be a semiclassical Fourier integral operator associated with F in the
sense of Definition 2.1 and o € Sgomp (U). Assume that T is microlocally unitary in a neighborhood of T.
Then, there exists hg > 0 such that,

forall 0 < h < hy, ,Ospec(T(h) OPh(Ol)) = e_ylla”oo,

where hg depends on (U, F), T and seminorms of « in S;.
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For applications, we will need the following corollary (it is in fact rather a corollary of the method
used to prove Theorem 1):

Corollary 1. With the same notations and assumptions as in Theorem 1, if R(h) is a family of bounded
operators on L>(Y) satisfying | R(h)|| = O(h") for some n > 0, then the there exists y' depending only
on y and n such that, for 0 < h < hy,

pspec(T () Op, (@) + R(h)) < e e[| oo

Remark. « If the value &g depends on T and «, this is not the case of y which depends on (U, F).

 This is a spectral gap; it has to be compared with the easy bound we could have

Pspec(T Opy (@) = lalloe +o(1).
In particular, if o = 1 in a neighborhood of 7 and || < 1 everywhere, pspec(T'(h)) <e™7 < 1.

e T Op, () is the way we’ve chosen to write our Fourier integral operator with “gain” (or absorption
depending on the modulus of «) factor «. T Opj, () transforms a wave packet u¢ microlocalized near pg
lying in a small neighborhood of 7 into a wave packet microlocalized near F'(pp), with norm essentially
changed by a factor |« (p0g)]|.

 The proof will actually show that if 7 is strictly bigger than some threshold, then y’' = y.

Notation. Throughout the paper, the meaning of the constants C can change from line to line but these con-
stants will only depend on our dynamical system (U, F). If there is another dependence, it will be specified.

2B. Applications of the theorem. This theorem has applications in the study of open quantum systems.
We refer the reader to [Nonnenmacher 2011] for a survey on this topic. The spectral gap given by
Theorem 1 will actually give a spectral gap for the resonances of semiclassical operators P (k) in R?, or
for the resonances of the Dirichlet Laplacian in the exterior of strictly convex obstacles satisfying the Ikawa
noneclipse condition. We refer the reader to the review [Zworski 2017] for more background on scattering
resonances or to the book [Dyatlov and Zworski 2019]. The results we will obtain from Theorem 1 give
a positive answer (in dimension 2) to Conjecture 3 in [Zworski 2017], under a fractal assumption.

Scattering by strictly convex obstacles in the plane. As already explained in the Introduction the main
problem motivating Theorem 1 is the problem of scattering by obstacles in the plane R2. It leads to:

Theorem 2. Assume that O = Ui]:1 Oj, where O; are open, strictly convex connected obstacles in R2
having smooth boundary and satisfying the Ikawa condition: for i # j # k, O; does not intersect the
convex hull of (’_)j U Ox. Let

Q=R>\0.

There exist y > 0 and ho > 1 such that the Dirichlet Laplacian — A on L*(Q2) has no scattering resonance
in the region

[A0, +oo[+i[—y, O].
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Let us give the arguments to see why Theorem 1 implies this theorem. After a semiclassical
reparametrization, it is enough to show that there exist 8 > 0 and & > 0 such that P (h) := —h>A — 1 has
no resonance in D(0, Ch) N {Im z € [—6h, 0]} for any h < hg. As already explained, the implication relies
on [Nonnenmacher et al. 2014, Theorem 5, Section 6]. There they prove the existence of a family of

(M(2))zep0,ch) = (M(z, h)) (2-5)
such that:

e M(z) =TI, M (z)T1;, + O (h), where I, is a finite-rank projector, of rank comparable to h~!, L > 0
is a fixed constant (which can in fact be chosen as big as we want) and M (z) is described below and
satisfies [T, M (2)I1;, = M (z) + O (k).

» M(0) is an open quantum map associated with a Lagrangian relation B presented in the Introduction,
which is microlocally unitary near 7. B and M (0) play the roles of F and T in Theorem 1 and satisfy its
assumptions.

e M(z) = M(0) Op, (€**/") + O (h'~#) uniformly in D(0, Ch), where & > 0 can be chosen arbitrarily
close to zero and T € C2°(U) is a smooth function (which has to be seen as a return time).

o The resonances of P (k) in D(0, Ch) are the roots, with multiplicities, of the equation
det(l — M(z)) =0.

Hence, to prove the theorem, it is enough to show that the spectral radius of M(z) is strictly smaller
than 1 for z € D(0, Ch) N{Im z € [k, 0]} for some § > 0 and for & small enough. To see that, we write

M(z) = M(0) Op, (e'*"/") + R(h),
with R(h) = O (h") for any n < min(1, L). We apply Theorem 1 and find some y’ such that
Pepec(M(2)) < eV |¢ /M |og <77, z € DO, Ch) N {Imz € [—8h, O]},
where Tymax = || T|leo- This ensures a spectral gap of size

/

v

Tmax

<

Schrodinger operators. Actually, the obstacles, seen as infinite potential barriers, can be smoothened
with a potential V € C SO(RZ) and we can consider the Schrodinger operators Py(h) = —h2A 4V (x).

Unlike the obstacle problem, a simple rescaling does not allow to pass from energy 1 to any energy E
and the behavior of the classical flow can drastically change from an energy shell to another. To study the
problem at energy E > 0, independent of 4, we rather consider

P(h) = Py(h) — E.

The resolvent (P(h) — z)~! continues meromorphically from Imz > 0 to D(0, Ch) (as previously in
the sense that x (P (h) —z)' x extends meromorphically with y € C é’o([F\Rz)) and we are interested in the
existence of a spectral gap.
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The classical Hamiltonian flow associated with P (%) is the Hamiltonian flow &’ generated by po(x, £) =
|€]%> + V (x) on the energy shell Po Y(E). The trapped set is defined as above by

Ki:={(x,&) e T*R*: po(x, &) = E, ®'(x, £) stays bounded as t — +00}.

We assume that the flow is hyperbolic on K¢ and that the trapped set is topologically one-dimensional.
Equivalently, we assume that transversely to the flow, K g is zero-dimensional. Under these assumptions,
the authors proved (see Theorem 1 in [Nonnenmacher et al. 2011]) the existence of a family of monodromy
operators associated with a Lagrangian relation Fg which is a Poincaré map of the flow on different
Poincaré sections X1, ..., X5 C py Y(E). The assumption on the dimension of Kg implies that the
assumption (Fractal) is satisfied since Kg cannot be an attractor [Bowen and Ruelle 1975]. Hence,
Theorem 1 applies and we can prove as done in the case of obstacles:

Theorem 3. Under the above assumptions, there exists 6 > 0 such that P (h) has no resonances in

D0, Ch)N{Imz € [-éh, O]}.

3. Preliminaries

3A. Pseudodifferential operators and Weyl quantization. We recall some basic notions and properties
of the Weyl quantization on R". We refer the reader to [Zworski 2012] for the proofs of the statements
and further considerations on semiclassical analysis and quantizations. We start by defining classes of
h-dependent symbols.

Definition 3.1. Let 0 <§ < % We say that an /-dependent family a := (a(-; h))o<n<1 1s in the class
Ss(T*R™) (or simply S if there is no ambiguity) if, for every o € N?", there exists C,, > 0 such that,
forall0<h <1, sup |0%(x,&;h)| <Cuh™0l,
(x,6)eR"
In this paper, we will mostly be concerned with § < % We will also use the notation So+ = (). Ss-
We write a = O (h") s; to mean that, for every o € N?", there exists Cqy.n such that,
forall0<h <1, sup [0%(x,&;h)| < Cenh AN,
(x,6)eR”

Ifa = O(hN)Sa for all N € N, we’ll write a = O (h*°)g,. A priori, the constants C, y depend on the
symbol a. However, in this paper, we will often make them depend on different parameters but not
directly on a. This will be specified when needed.

For a given symbol a € S5(T*R"), we say that a has a compact essential support if there exists a
compact set K such that,

forall x e C(Q), suppxNK =2 = xa=O0Mh>P)swnwrm

(here S stands for the Schwartz space). We let esssuppa C K and say that a belongs to the class
S;Omp(T*[R”). The essential support of a is then the intersection of all such compact K’s. In particular,
the class Sgomp contains all the symbols supported in an i#-independent compact set and these symbols



SPECTRAL GAP FOR OBSTACLE SCATTERING IN DIMENSION 2 1037

correspond, modulo O (h*°)s(r+R). to all symbols of Sgomp. For this reason, we will adopt the notation
ae Sy "P(Q) < esssuppa € Q.

For a symbol a € Ss(T*R"), we’ll quantize it using Weyl’s quantization procedure. It is informally
written as

Opy(@u)(x) = (@™ (x, hDy)u)(x) = m%) /R a(m

= g)u(y)ei((x}’)f)/h dy dt.

We will denote by Ws(R") the corresponding classes of pseudodifferential operators. By definition, the
wavefront set of A = Op,,(a) is WF;,(A) =esssuppa.

We say that a family u = u(h) € D'(R") is h-tempered if, for every x € C2°(R"), there exist C > 0
and N € N such that ”XM”Hh—N < Ch™V. For a h-tempered family u, we say that a point p € T*R"
does not belong to the wavefront set of u if there exists a € S®™P(T*R") such that a(p) # 0 and
Opj,(a)u = O(h*™)s. We denote by WF;, (1) the wavefront set of u.

We say that a family of operators B = B(h) : C°(R"2) — D'(R") is h-tempered if its Schwartz kernel
Kp € D'(R" x R"™) is h-tempered. We define

WF,(B) = {(x,&,y, —n) € T*"R" x T*"R™: (x, &, y, n) € WF;(Kp))}.

Let us now recall standard results in semiclassical analysis concerning the L?-boundedness of pseudo-
differential operators and their composition. We’ll use the following version of the Calder6n—Vaillancourt
theorem [Zworski 2012, Theorem 4.23].

Theorem 4. There exists C,, > 0 such that the following holds. For every 0 < 4§ < % and a € Ss(T*R"),
Op,, (a) is a bounded operator on L* and

10p, (@)l 2@ny 2y < Cu Y R [[0%]| 1.

ler] <8n

As a consequence of the sharp Garding inequality (see [Zworski 2012, Theorem 4.32]), we also have
the precise estimate of L? norms of pseudodifferential operator,

Proposition 3.2. Assume that a € S5(R*"). Then, there exists C, depending on a finite number of
seminorms of a such that

1 0Py (@212 < llalloo + Ca'/7.

We recall that the Weyl quantizations of real symbols are self-adjoint in L2. The composition of two
pseudodifferential operators in W; is still a pseudodifferential operator. More precisely (see [Zworski
2012, Theorems 4.11 and 4.18]), if a, b € Ss, then Op,, (a) o Op, () is given by Op,, (a #b), where a #b is
the Moyal product of a and b. It is given by

a#b(p) =" P (a@Db)| p=p,=p,»

where a @ b(p1, p2) = a(p1)b(p2), 4P is a Fourier multiplier acting on functions on R* and, writing
pi = (xi, §i),
1
A(D) = 3(Dg, 0 Dy, — Dy, 0 Dg,).
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We can estimate the Moyal product by a quadratic stationary phase and get the following expansion: for

all N e N,
N—1 .r,k

i“h
a#b(p) =) — - AD @B D) p=p=p; + 7.
k=0 ’

where, for all @ € N%*, there exists C,, independent of @ and b, such that

10%r N lloo < CahN lla @ bl cav+antitial.

As a consequence of this asymptotic expansion, we have the precise product formula:

Lemma 3.3. For every N € N, there exists Cy > 0 such that, for every a, b € Ss(R"),

N—=1 .k, k
i*h
Opy,(a) o Op,,(b) = Op, ( Z 7A(D)k(a ® b)|p=pl=p2> + Ry, (3-1)
k=0 )
where
||RN ”LZ(R)—)Lz(R) S CNhN ||a ® bllc2N+12n+1 . (3-2)

Remark. It will be important in the sequel to understand the derivatives of a and b involved in the k-th
term of the previous expansion. A quick recurrence using the precise form of the operator A(D) shows
that A(D)*(a @ b)(p1, p2) is of the form

D rapd“a(p)d’bpy).

la|=k, | Bl=k

This can be rewritten Iy (d*a(p1), db(p2)), where I is a bilinear form on the spaces of k-symmetric
forms on R?". Of course, we make use of the identifications T, T*R" =~ T, T*R" ~ R*".

As a simple corollary, we get an expression for the commutator of pseudodifferential operators.

Corollary 3.4. For every N € N, there exists Cy > 0 such that, for every a, b € Ss(R"),
h N-1
[Opj, (@), Op, (b)] = Op, (7{a, by+ ) h*Li(d*a, d"b)) + Ry,
k=2

where

”RNllLZ(R)—)LZ(IR) < CNhN”a ® b||c2N+12n+1 ,

where the Ly, are bilinear forms on the spaces of k-symmetric forms on R*".

3B. Fourier Integral operators. We now review some aspects of the theory of Fourier integral operators.
We follow [Zworski 2012, Chapter 11] and [Nonnenmacher et al. 2014]. We refer the reader to [Guillemin
and Sternberg 2013] for further details. Finally, we will give the precise definition needed to understand
Definition 2.1.

3B1. Local symplectomorphisms and their quantization. We momentarily work in dimension n. Let us
denote by K the set of symplectomorphisms « : T*R" — T*R”" such that the following holds: there exist
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continuous and piecewise smooth families of smooth functions (k;);c[0.17, (g:):<[0,1] such that:
e Forallf € [0, 1], «; : T*R" — T*R" is a symplectomorphism.
o ko =Idprgn, k] =k.
e Forallr € [0, 1], «,(0) =0.
o There exists K € T*R" compact such that, for all ¢ € [0, 1], g, : T*R" — R and suppg; C K.
o (d/dt)k; = (k¢)" Hy,.

If « € K, we denote by C = Gr' (k) = {(x, &, y, —n) : (x, ) =« (y, )} the twisted graph of «. We recall
[Zworski 2012, Lemma 11.4], which asserts that local symplectomorphisms can be seen as elements of /C,
as soon as we have some geometric freedom.

Lemma 3.5. Let Uy, Uy be open and precompact subsets of T*R". Assume that k : Uy — U\ is a local
symplectomorphism fixing 0 and which extends to Vo 2 Uy an open star-shaped neighborhood of 0. Then,

there exists k € K such that k |y, = k.
If k € K and if (g;) denotes the family of smooth functions associated with « in its definition, we let
Q(t) = Op,(gy). It is a continuous and piecewise smooth family of operators. Then the Cauchy problem
{hD[U(t) +U@)Q(@) =0,

U@©0)=1d (3-3)

is globally well-posed.
Following [Nonnenmacher et al. 2014, Definition 3.9], we adopt the definition:

Definition 3.6. Fix § € [0, 1[. We say that U € I5(R" x R"; C) if there exist a € S5(T*R") and a path (x;)
from Id to « satisfying the above assumptions such that U = Op;, (@)U (1), where ¢ — U (¢) is the solution
of the Cauchy problem (3-3).

The class Ip+ (R x R, C) is by definition (). Is(R x R, C).

It is a standard result, known as Egorov’s theorem (see [Zworski 2012, Theorem 11.1]) that if U (¢)
solves the Cauchy problem (3-3) and if a € S5, then U~! Op,,(a)U is a pseudodifferential operator in W
and if b =a ok, then U~! Op, (a)U — Op,, (b) € h' =23 W,

Remark. Applying Egorov’s theorem and Beal’s theorem, it is possible to show that if (k;) is a closed path
from 1d to Id, and U (¢) solves (3-3), then U (1) € Wy (R"). In other words, I5(R x R, Gr'(Id)) C Ws(R").
But the other inclusion is trivial. Hence, this in an equality:

I5(R" x R", Gr'(Id)) = Ws(R").

The notation I (R” x R", C) comes from the fact that the Schwartz kernel of such operators are Lagrangian
distributions associated with C, and in particular have wavefront set included in C. As a consequence, if
T € Is(R" x R", C), then WF, (T') C Gr(T).

Let us state a simple proposition concerning the composition of Fourier integral operators:

Proposition 3.7. Let k1, k» € K and Uy € I5(R x R, Gr'(«1)), U € Is(R x R, Gr'(k1)). Then,
Ujol, € IS(R x R, GI‘/(Kl OIQ)).
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Proof. Let’s write Uy = Opy,(a1)U; (1), U = Op,,(a2) U2(1) with the obvious notation associated with the
Cauchy problems (3-3) for «; and «3. Egorov’s theorem asserts that U; (1) Op, (a)U; (1)~ = Op,, (b2)
for some by € S5 and Op,, (a1) Op,,(b2) = Op,,(a; #b,). It is then enough to focus on the case a; =az = 1.
We set

Ui(2t) for0 <t

=
Ui(D)oUp(2t —1) for i<t <1.

Us(t) .= i
It solves the Cauchy problem
hD,Us(t) + U3 (1) Q3(1) = 0,
{U<0> =1d,
with
201(21) forO <t

<4
20,2t—1) fori<r<l

03(1) == {
To conclude the proof, it is enough to notice that this Cauchy problem is associated with the path «3(¢)
between « (0) = Id and «3(1) = k o k», where

k1(2t) for0 <t

<1
_2’
K1oky(2t — 1) for%ftf 1.

K3(t) =

3(1) { 0
3B2. Precise version of Egorov’s theorem. We will need a more quantitative version of Egorov’s theorem,
similar to the one in [Dyatlov et al. 2022, Lemma A.7]. The result does not show that U (1)~! Op,, (@)U (1)
is a pseudodifferential operator (one would need Beal’s theorem to say that) but it gives a precise estimate
on the remainder, depending on the seminorms of a. We now specialize to the case of dimension n =1 but

the following result holds in any dimension but changing the constant 15 to something of the form Mn.

Proposition 3.8. Consider k € KC and denote by U (t) the solution of (3-3). There exists a family of
differential operators (Dj);en of order j such that, for all a € Ss and all N € N,

N-1

U(1)~'Op,(a)U(1) = Op, (a ok + Z h!(Dj41a) olc) + O (W |||l cov+1s). (3-4)
j=1

Proof. We keep the notation introduced previously. Let us first define

Ao(t) = U(t) Op,aok)U ()™

and compute
U@®~'8 Ao (1)

= —-10(1). Op, (@01 1+Op, (1. asi,))
. N N
=Op,, ({4, ao/q})—% (Oph (l—.{ﬂh, aoK;H‘Z h'Lj(d’g;,d’ (CIOKz))>)+0(hN||61z®(a°"t)||c2<”+”+'3)

j=2
N-1

=O0p, ( Z —ih L@, ai™! (ao;c,)))+0K, (W ||a|| can+1s).
j=1
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We now define by induction a family of functions a;(r), j=0,..., N —1, by
a@)=a, @@=y f iLiy1-m (@77 g5, M @ (s) 0 1)) ok s,
0
m=0

and set Ax(t) = U () Op, (Z’;ZO hia;(t) o k;)U(1)~". We first remark by an easy induction on k, that
ay(t) is of the form Dy (t)a, where Dy, 1(¢) is a differential operator of order at most k£ + 1, with
coefficients depending continuously on # and on («;);. We now check the following by induction:
N-1 &
U9 AU <f>=—iOPh( 22 Lj+1_m(df“—'"qt,df'+1—m(am(z)ok,>>)+ok(hN||a||cz~+ls).
Jj=k+1m=0

We’ve already done it for K = 0. Let’s assume that the equality holds for k — 1 and let’s prove it for k > 1:
U '3 AU = U @) '8, Akmi (U @) +h*U (1) '8, Opy, (ax (t) o k) U (2).

Let’s compute the second part of the right-hand side:

U(t)~'8, Opy (ax (t)ok ) U (t)

= _%[Q(t)» Opy, (ak (t)ok:)1+Op;, ({4:, ar () ok })+Op;, (3;ax (t) ok;)
N—1—k
=—i0ph( > hf'Lm(dl“qt,d’“(aka)oxf)))+0K<hN—"||ak<z)||czw+u-k>+m)+0ph(atak(woxt).
=1

We can estimate the remainder by
O (WM lax () || c2vs1-v+13) = O (BN ¥la || coovsr-n131401) = O (BN ||a|| cons15).

‘We now combine this with the value of
N—1k—1

U(t)_latAk—l(t)U(t):_iOph(z > W Ljpi-m(d gy, de_m(am(t)ox,)))+OK(hN||a||C2N+15).
Jj=k m=0

By the definition of a (¢), the term hk Op;, (3:ax (t) ok;) cancels the term corresponding to j = k in the sum.
Moreover, for every j >k, writing j=k+1, [€{1, ..., N—1—k}, the term h* L, 1(d"'q,, d" " (ar (t)ok,))
gives the missing term 2/ L; 41, (d/ ' 7% q,, d7H1 % (ay (t) ok;)). This gives the required equality for Ay (7).

In particular, 0; Ay_1(¢) = Oy (hV||a ||c2v+15). We now use the fact that at + =0, ap(0) =a, ax(0) =0,
k=1,...,N—1, U(0)=1Id, ko =1d, and hence A y_;(0) =Op,,(a). Integrating between 0 and 1, we have

An—1(t) —Opj (@) = O (WY ||a]| cavs).

Conjugating by U (1), we finally have
N-1

U(1)~'0p,(a)U(1) = Op, <a ok + Z hra (1) o/c) + O (BN |all con1s),
k=1

which is what we wanted, since ax (1) = Dy41(1)a. U



1042 LUCAS VACOSSIN

3B3. An important example. Let us focus on a particular case of canonical transformations. Suppose
that k : T*R" — T*R" is a canonical transformation such that

(x,&,y,n) €Gr(k) = (x,n)

is a local diffeomorphism near (xg, &, yo, 10). Then, there exists a phase function ¢ € C*°(R" x R"),
2,, 2, open sets of R" and €2 a neighborhood of (xo, &0, yo, no) such that

Gr'(k) N2 = {(x, 3y (x, m), dy ¥ (x, ), —1) 1 X € 2y, 1 € Q.

One says that ¥ generates Gr' (k). Suppose that a € Sgomp(Qx x €2,). Then, modulo a smoothing operator
O (h®), the following operator T is an element of / BC oM (R % R", Gr'(k)):

/2 e(i/h)(lﬁ(x,n)—yﬂ)a(x’ mu(y)dydn,
R n

and if 7*T = Id microlocally near (yo, 7o) then |a(x, n)|*> = |det D)%UW(X, n)| + O(h'=?)s, near
(x0, €0, Yo, no). The converse statement holds: microlocally near (xg, &, Yo, 10) and modulo O (h*°), the
elements of I5(R" x R", Gr'(x)) can be written under this form.

3B4. Lagrangian relations. Recall that the Lagrangian relation F we consider is the union of local
Lagrangian relations F;; C U; x U;. We fix a compact set W C 7 (F) containing some neighborhood
of 7. Our definition will depend on W. Following [Nonnenmacher et al. 2014, Section 3.4.2], we now focus
on the definition of the elements of I5(Y x Y; F’). Anelement T € I5(Y x Y; F’) is a matrix of operators

J J
T =Tij<ij<s: @ L*(v)) — @ L*(Y)).
j=1 i=1

Each T;; is an element of Is(Y; x Y}, FI/J) Let’s now describe the recipe to construct elements of

I5(Y; x Yj, Fl’]) We fixi, je{l, ..., J}.

e Fix some small ¢ > 0 and two open covers of U;, U; C U1L=1 Q, QcE ﬁl, with fZl star-shaped and
having diameter smaller than . We denote by L the sets of indices / such that ; C mr(F;;) = 5,- i CUj
and we require (this is possible if ¢ is small enough)

F='wynu; | J .
lel

« Introduce a smooth partition of unity associated with the cover (£2;), (x)1<i<r € CZ°(L, [0, 1]),
supp x; C €, y_; x = 1 in a neighborhood of Uj.

e For each / € £, we denote by F; the restriction to Q of F; ;, seen as a symplectomorphism F;; : D; i C
U — V. By Lemma 3.5, there exists k; € K which coincides with F; on ;.

» We consider 7; = Op,, («;)U; (1), where U (¢) is the solution of the Cauchy problem (3-3) associated
with k; and o; € Sy (T*R).
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*« We set

T =) "1,0p,(x) : L*(R) > L*(R). (3-5)

lel

TR is a globally degned Fourier integral operator. We will write T € I5(R x R, FI/J) Its wavefront set is
included in A;; x D;;.
o Finally, we fix cut-off functions (¥;, ¥;) € C°(Y;, [0, 1]) x CZ°(Y;}, [0, 1]) such that ¥; = 1 on 7 (U;)
and ¥; = 1 on n(U;) (here, 7 : (x,&) € T*Y. — x € Y. is the natural projection) and we adopt the
following definitions:

Definition 3.9. We say that 7 : D'(Y;) — C*(Y,;) is a Fourier integral operator in the class I5(Y; x Yj, Fl.’j)
if there exists TR € I5(R x R, F’) as constructed above such that

o U, TV, =W, TR,
For U]f CUjand U] = F(U]() C U;, we say that T (or T®) is microlocally unitary in U/ x Uj’ if
TT* =1d microlocally in U] and T*T = Id microlocally in U]f.

Remark. The definition of this class is not canonical since it depends in fact on the compact set W
through the partition of unity.

Another version of Egorov’s theorem. The precise version of Egorov’s theorem in Proposition 3.8 is only
stated for globally unitary Fourier integral operator defined using the Cauchy equation (3-3). We extend
it here to microlocally unitary and globally defined Fourier integral operators. We fix i, j € {1, ..., J}.

Lemma 3.10. Let T € I5(R x R, Fi’j). Suppose that B(p, 4¢) C U; and that T is microlocally unitary
in Fij(B(p,4¢)) x B(p,4¢). Then, there exists a family (Dy)ren of differential operators of order k,
compactly supported in B(p, 3¢e) such that the following holds: For every N € N and for all b €
C(B(p, 2¢)),

N—1

T Op, (b) = Op, (box‘l + Y h*(Des1b) oK—I)T + O bl c2v+13) 128y L2)-
k=1

The constants in O depend on T and F.

Proof. First, introduce some cut-off function x such that x = 1 in a neighborhood of B(p, 2¢) and
supp x C B(p, 3¢). Due to these properties and Lemma 3.3, we have

Opj,(b) = Op,, (x) Op, (b) Op;, (x) Opy, (x) + O (WM [1bll c2v+13) L2 gy L2 (R -
Moreover, Op, (x)T*T = Op,,(x) + O (h*°), and hence
T Opj,(b) =T Op;, (x) Op, (b) Op;, (x) Op, GOT*T + O (W™ [[bl| c2vs13) 2, 12 + O (h)]| Op, (D) |l 12 12

The term O (h*°)|| Op,,(b)||z2— 2 can be absorbed in oV 16|l cev+13) 1 2_, 2. Consider k¥ € K extending
Kk |B(p,3¢) and construct U = U (1) by solving the Cauchy problem (3-3) associated with k. Due to the
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properties on composition of Fourier integral operators (Proposition 3.7), T Op, (x)U ! and U Op,,(x)T*
are pseudodifferential operators, and we denote them by Op,, (a1), Op;, (a2). Now write

T Op,,(b) = [T Op, (x)U '1U Op, (b) Op, x)U ' [U Op, G)T*IT + O (h" ||b|| con+13) 2, 12
= Op,,(a1)[U Op, (b) Op,,(x)U '10p,(a)T + O (N ||b||covs13) 12 12

By using the precise version in Proposition 3.8, one can write
N—1
U Opj,(b) Op, (X)U ™" = Op, (b ok '+ (Lis1b) oxl) + O (W |1bllcavis) 2 2.
k=1
Applying Lemma 3.3, we see that we can write
N-1

T Op, (b) = Op, <b0 ok '+ Z(Dk-l-lb) OK_1>T + O(hN||b||C2N+15)L2_)L2,
k=1

1

where by = a; x bok™" X ay. Since T is microlocally unitary in B(p, 4¢), the product a;a; is equal to 1

in B(p, 2¢), and hence, the lemma is proved. |

3C. Hpyperbolic dynamics. We assumed that F' is hyperbolic on the trapped set 7. As already mentioned,
we can fix an adapted Riemannian metric on U such that the following stronger version of the hyperbolic
estimates are satisfied for some 1y > 0: forevery p € T, n € N,

veEE,(p) = |ld,F"()| <e v, (3-6)
veEy(p) = ld,F")ll <e ™ |v]. (3-7)

Notation. We now use the induced Riemannian distance on U and denote it by d.
We also use the same notation || - || to denote the subordinate norm on the space of linear maps between
tangent spaces of U; namely, if F(p;) = po2,
ldo, Fll = sup dp, F' ()l p, -
veT,, U, [|vll,, =1
If p € T, n € Z, we use this Riemannian metric to define the unstable Jacobian J (o) and stable
Jacobian J; (p) at p by
veE,(p) = ld,F")ll =/ (p)lvl, (3-8)
vEE(p) = ldF"=J (vl (3-9)

These Jacobians quantify the local hyperbolicity of the map.

Notation. Suppose that f and g are some real-valued functions depending on the same family of
parameters P. For instance, for J}(p), P = {n, p}. We will write f ~ g to mean that there exists a
constant C > 1 depending only on (U, F), but not on P, such that C~'g < f < Cg.

For instance, if we define unstable and stable Jacobians J* and J* using another Riemannian metric,
then, for every n € Z and p € T,

T4 (p) ~ (), Ti(p) ~ T3 (p).
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From the compactness of T, there exist A; > Ao which satisfy
Mo < J)(p) < &M and e ™ < Jr(p) < e neN, peT, (3-10)
e < J5 (p)<e™ and e ™ <J" (p)<e ™, neN, peT. (3-11)

We cite here standard facts about the stable and unstable manifolds; see for instance [Katok and Hasselblatt
1995, Chapter 6].

Lemma 3.11. Forany p € T, there exist local stable and unstable manifolds Wy (p), W, (p) C U satisfying,
for some €1 > 0 (only depending on F) (x will denote a letter in {u, s} and the use of = with x has to be
read with the convention u — —, s — +):

(1) Ws(p), W,(p) are C°°-embedded curves, with the C* norms of the embedding uniformly bounded
in p.

(2) The boundary of W,(p) do not intersect B(p, €1).'

(3) Wi(p) "Wy (p) ={p} and T, W.(p) = E.(p).

4) F=(Wi(p)) C Wu(F(p)).

(5) For each p’ € W,(p), we have d(F*"(p), F*(p’)) — 0.

(6) Let 0 > 0 satisfying e ™0 <0 < 1. If p’ € U satisfies d(F* (p), F¥(p')) <ei foralli =0, ..., n
then d(p’, W.(p)) < CO" ¢y for some C > 0.

(D) If p, p' € T satisfy d(p, p') < &1, then W, (p) N Wy (p') consists of exactly one point in T.

Since we work with the local unstable and stable manifolds, we may assume that W, (p) C B(p, 2¢1).
For our purpose, we will need a more precise version of these results. The following lemmas are an
adaptation of Lemma 2.1 in [Dyatlov et al. 2022] to our setting.

Lemma 3.12. There exists a constant C > 0 depending only on (U, F), such that, forall p, p' € U:
(1) If p € T and p' € Wy(p) then

d(F"(p), F"(p")) < CJ,(p)d(p, p") foralln eN. (3-12)
Q) If p €T and p' € W, (p) then
d(F™"(p), F"(p")) <CJ", (p)d(p,p") forallneN. (3-13)

Proof. We prove (1). Part (2) is proved in a similar way by inverting the time direction. Let p € T,
p’' € Ws(p). Since T,(W,(p)) = Es(p) and d, F(E;(p)) = E;(F(p)), the Taylor development of F along
Wi (p) gives

d(F(p), F(p")) < J; (p)d(p, p')+ Cd(p, p')* < J{(p)d(p, p)(1 4+ Cd(p, p")) (3-14)

n other words, there exists a smooth curve y : [—8, 8] — U such that B(p, 1) N Wi (p) = Im y, with y (0) = p; it means
that the size of the (un-)stable manifolds is bounded from below uniformly.
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Figure 5. Framework for the proof of Lemma 3.13.

since J; > C ~1. Applying this inequality with F¥(p) and F*(p’) instead of p and p/, and recalling that,
by Lemma 3.11, d(F¥(p), F¥(p")) < C6*d(p, p'), we can write
d(F (p), F* (o) < JF(FX(0)) d(F*(p), F* (") (1 + CO5). (3-15)

By this last inequality and the chain rule, we have

n—1
d(F"(p). F"(p") < I3 ()d(p. p) [](1 +C6%) < CI3(p)d (. o). (3-16)
k=0
completing the proof. U

The following lemma gives a stronger version of (6) in Lemma 3.11.

Lemma 3.13. There exist C > 0 and &1 > 0, depending only on (U, F), such that, for all p, p' € U and
neN:

() Ifp e T and d(F'(p), F'(0')) <&, foralli €10, ..., n} then

d(p’, Ws(p)) < , 3-17
(o', Ws(p)) < T4(p) (3-17)
ldy F" || < CJ (p). (3-18)
) IfpeT andd(F~(p), F~'(p")) <& foralli €{0,...,n) then
C
dp', W, < 3-19
(. Walp)) = 7 (3-19)
ldy F7" | < CJZ,(p). (3-20)

Proof. We prove (1). Part (2) is proved in a similar way by inverting the time direction. Let p € 7 and
o’ € U be such that d(F'(p), F(p’)) < &; for 0 <i <n with &; to be determined. Define p; = F¥(p).
The first condition on &1 is that it is smaller than the one of Lemma 3.11 so that we ensure the following
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estimates: for k € {0, ..., n},
d(F (p"), W (FX(p))) < CO" ey, (3-21)
d(F*(p"), Ws(F*(p))) < CO¢1. (3-22)
We will use coordinates charts ki : p € Uy — (uX, s5) € V adapted to the dynamical system; see, in

[Katok and Hasselblatt 1995], Theorem 6.2.3, the explanations below and Theorem 6.2.8 for the existence
of this chart. More precisely, we want these charts to satisfy:

ik (px) = (0, 0).

o ki (Ws(oi) NUK) ={(0, s) : s e RN Vg

o kk(Wu (o) NUR) ={(u,0) :u € R}N V.

« For jp € Uy, we have [u¥| ~d(p, Ws(p)), Is*| ~d(p, Wu(pr)) and |12 + |uF > ~ d (o, p)*.

e (k1)o<k<n are uniformly bounded in the C" topology for all N, with constant independent of py and 7.
In particular, we may assume that &; is chosen small enough so that B(px, ;) C Uy forall 0 < k <n.

« Up to changing the metric we work with (which is not problematic), we may assume that the restrictions
of dk(p) to Ey(p) and E,(p) are isometries for the metrics |- |y and | - |,.

If we write Fy = ko F o "/;—11’ we can check that in this pair of coordinates charts, the action of F~! is
given by
F7N Wb, b = 2 (pout + an @, 1), £72 1 (p0)s™ + B, s)), (3-23)

where ay, B¢ are smooth functions, uniformly bounded in k for the C? topology and such that a (0, s¥) =0,
Br(u*, 0) =0, da(0,0) = 0, di(0,0) = 0.
With these properties, one can check that

ar(u’, s5) < Clu| 1@, s (3-24)
Let’s now define p;, = F¥(p’) and (u*, s*) = kr(p}). By (3-21), (3-22), (3-23), (3-24), we can write

) < T (o) [ |+ C b (u*, s5) )
< J* (FF(o)|uk|(1+ Cer (0F +6775))
< J* (F¥(o))|u¥|(1 + Ce ominkn=hyy

Then, using the chain rule, one has
n—1 '
d(p', Wy(p)) < Clu®| < CJ*, (F"(p)) | [(1 + Cer0™E"=0), (3-25)
k=0
Finally, we can estimate
n . [n/2]
[+ ceiomn®n=0y < TT 1+ Ce16*)* < C,
k=0 k=0
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which gives

/ u n C
d(p’, Ws(p)) =CJZ,(F"(p)) = T4 0)" (3-26)
This proves (3-17).

To prove (3-18), we first construct a metric which simplifies the computations. If p € 7, we pick
v,(p) € E,(p)? such that |Jv,(p)|| = 1. There exists a Riemannian metric | - | on 7 such that, for every
p €T, (vu(p), vs(p)) is an orthonormal basis of 7,U. This metric is y-Holder in p € T since stable and
unstable distributions are y-Holder for some y € (0, 1).

If p € T and n € Z, we denote by f,il/ *(p) € R the numbers such that

dp(F") (u(0)) = J} (p)0u(F" (), dp(F")(vs(p)) = J, (p)vs (F" ().

As already observed, |J~,;‘ (p)| ~ J¥(p) for all n (with constants independent of n). We can also assume
that |f1"(p)| > |ff(,0)| for all p. In the orthonormal basis (v,(p), vs(p)) and (v, (F"(p), vs(F"(p))),

d, F" has the form
(J,z%p) 0 )
0 Ji(p)

Due to the orthonormality of these basis, we have that for the subordinate norms, ||d, F"|| = |J~,'f ()]
Hence, the chain rule implies the following equality for this particular Riemannian metric defined on 7

n—1 n—1
forall p e T, ld,(F")| =7 (o)l = [ 17\ F (o)l =[] ldpiFlI. (3-27)
i=0 i=0

We now claim that we can extend |- | to a relatively compact neighborhood V of 7 such that p € V = ||,
is still y-Holder. To do so, it is enough to extend the coefficients of the metric in a coordinate chart in a
y-Holder way, which is possible (for instance, by virtue of Corollary 1 in [McShane 1934]), which still
defines a nondegenerate 2-form in a sufficiently small neighborhood of 7.

We now aim at proving (3-18) for this particular metric. (3-18) will hold in the general case since two
continuous metric are always uniformly equivalent in a compact neighborhood of 7.

In the following, we assume that & is small enough so that p belongs to the neighborhood of T
in which | - | is defined. Since p > ||d, F|l1,u—1s, v 1s y-Holder (in the following, we will drop the

subscript in the norm) we have, for all i € {0, ..., n},
IdFicon Fll = ldpiqp) FIl| < CA(F (p"), F'(p))” < Ce167 ™10, (3-28)
Using the chain rule and the submultiplicativity of | - ||, we have
n n
ldy F™ | < [ [ ldpigon Fll < ldrio FII(1+ Cer67 ™0Cn=0), (3-29)
i=0 i=0
Eventually, by (3-27) and the fact that ]_[l'-’:o(l + Cg Y minGin=i)y jq convergent, (3-18) holds. O

As an immediate consequence of this lemma, we get:

2Here, we are not concerned by the orientation. It is simply a matter of direction.
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Corollary 3.14. There exist C > 0 and €, > 0 (depending only on (U, F)) such that, for all p, p' € T
andn € N:

(1) Ifd(F'(p), Fi(p")) <& foralli €{0,...,n)}then
C™ T () < T (") < CT¥(p). (3-30)
(2) Ifd(F~(p), F7(p")) <&, foralli €{0, ..., n}then
C™'J5 (p) < T2, (p)) < CJ°,(p). (3-31)
Proof. This is a consequence of the previous lemma and of the fact that, uniformly in p and n € N,

Idp F™ Il ~ J, (p),
ldp F~" 1 ~ JZ,(p). O

3D. Regularity of the invariant splitting. It is known for Anosov diffeomorphisms that stable and
unstable distributions are in fact C>~¢ in dimension 2; see [Hurder and Katok 1990]. For our purpose, we
need to extend this result to our setting, where the hyperbolic invariant set 7 is not the full phase space,
but a fractal subset of it. In fact, we will show that one can extend the stable and unstable distributions
to an open neighborhood of 7~ and that these extensions are C'# for some B > 0. Actually, since what
happens outside a fixed neighborhood of T is irrelevant (one can always use cut-offs), we will prove the
following theorem which might be of independent interest.

Theorem 5. Let us denote by G, (U) the Grassmannian bundle of 1-plane in TU. There exists B > 0 and
sections E,, E, : U — G1(U) such that:

o Forevery p € T, E,(p) (resp. E;(p)) is the unstable (resp. stable) distribution at p.
e E, and E; have regularity C1-P.

Remark. Our proof relies on the techniques of [Hirsch and Pugh 1969]. In fact, in [Katok and Hasselblatt
1995, Chapter 19, Section 1.d] the authors show how one can obtain C' regularity of the map p € T >
E,(p) and explain how to prove C!-# regularity. Their notion of differentiability on the set 7" (which
is clearly not open in our case) relies on the existence of linear approximations. Here, we choose to
show a slightly different version of this regularity by proving that p € 7 +— E,(p) can be obtained as the
restriction of a C'# map defined in an open neighborhood of 7.

3D1. Proof of the C'P regularity.

Preliminaries. We recall that 7 is an invariant hyperbolic set for F. Hence, there exists a continuous
splitting of 77U into stable and unstable spaces p € T +— Es(p), p € T — E,(p). We use a continuous
Riemannian metric on 77U such that d, F is a contraction from E(p) — E(F(p)) and expanding from
E,(p) — E,(F(p)), and making E,(p) and E;(p) orthogonal.
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Let peT e, (p)eTU and p € T — e5(p) € TU be two continuous sections® such that, for every
peT,

* ¢,(p) spans E,(p),
« e5(p) spans E,(p),
o llea(@)l =1, [les(p) ]| = 1.

The matrix representation of d, F’ 4 in these basis is

_ (9w 0
%F_< 0 ﬁw)’

with v := sup .- max[(|J"(p)) 7L, |75 (p)[] < L.

We can extend e, and e, to U to continuous functions, still denoted by e, and e;. Let us consider smooth
vector fields v, and vy on U approximating e, and e; and a smooth Riemannian metric approximating the
one considered above. By slightly modifying this vector field, we can assume that, for this new metric,
(v, (p), vs(p)) is an orthonormal basis for all p € U. In these new basis, we now write

a(p) b(p))
d,F = .
P <C(p) d(p)
We assume that v, and v, are sufficiently close to e, and e, to ensure that, for some 7 > 0 small enough,
sup max(|b(p)|, [c(p)]) <n,

peT

sup [d(p)| <v+n<1—4np,
peT

inf |a(p)| = v~ —n = 1+4.
peT
We consider an open neighborhood €2 of 7 such that the following hold:

sup max(|b(p)l, lc(p)]) < 2n,
PER

sup |[d(p)| <v+2n<1-3n,
PER

inf |a(p)] > v~ —2n>1+3n.
PER

Our method relies on different uses of the contraction map theorem. We state the fiber contraction
theorem of [Hirsch and Pugh 1969, Section 1], which will be used further. We recall that a fixed point xg
of a continuous map f : X — X is said to be attractive if, for every x € X, f"(x) — xp.

3Note that there is no problem of orientation in constructing such global sections. Indeed, 7 is totally disconnected and hence,
one can cover 7 by a disjoint union of open sets small enough so that it is possible to construct local sections in each such sets.
Since these open sets are disjoint, these local sections allow us to build a global continuous section.

4The definition of J*/$ may differ from the one of J {4 /S above since we don’t work a priori with the same metric.
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Theorem 6 (fiber contraction theorem). Let (X, d) be a metric space and h : X — X be a map having an
attractive fixed point xo. Let us consider Y another metric space and a family of maps (gx : Y — Y)xex
and denote by H the map

H:(x,y)eXxYr> (h(x),g:(y) e X xY.
Assume that:
e H is continuous.
e Forall x € X, limsup,_, , o, L(gn(x)) < 1, where L(gn(x)) denotes the best Lipschitz constant for gpn (x).
* Yo is an attractive fixed point for g,.
Then (xg, yo) is an attractive fixed point for H.
In the following, we study the regularity of the unstable distribution. The same holds for the stable

distribution by changing the roles of F~! and F.

E, is a fixed point of a contraction. By our assumption on v, and vy, there exists a continuous function
AU — R such that

Rey(p) = R(vu(p) +1(p)vs(p)).

Hence, we will represent the extension of the unstable distribution by a continuous map A : 2 — R. Our
aim is to show that we can find A regular enough such that, for p € 7,

E.(p) =R, (p) + A1(p)vs(p)).

To do so, we will start by constructing A as a fixed point of a contraction in a nice space. This contraction
will be related to invariance properties of the unstable distribution.
First of all, if p’ = F(p) € QN F(), and if v = v,(p) + Avs(p), then d, F maps v to

w = (a(p) +1b(p)v,(p") + (c(p) + Ad(p))vs (p).
Hence, the line of T,U represented by A is sent to the line represented by #(p, A) in 7,,U, where

_Ad(p)+c(p)
"~ a(p) +rb(p)
Set 21 = QN F(2) and let us consider a cut-off function y € C°(21) suchthat0 < x <land x =1in
a neighborhood of 7. Let us introduce the complete metric space

t(p, 1) (3-32)

X=(1eCQ:R): Ao <1}

and consider the map T : X — X defined, for A € X and p’ € 2,

(TR () = x(Ht(F 1)), M(F~1(p))). (3-33)

To see that this is well-defined, first note that F~! is well-defined on supp x and F~!(supp x) C Q. It
is clear that if A € X, then T A is continuous. To see that |TA||s < 1, it is enough to note that if p € Q2
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and M| <1,
Dl < Id(p)|+IC(p)| 1—377+277 l1—n
" la (p)l—lb(p)|_1+3n 2n 1+7n

Let us now prove the following.

< 1.

|t(p

Proposition 3.15. < T is a contraction.
o If A, denotes its unique fixed point, then, for every p € T, we have E,(p) = R(v,(p) + A, (p)vs(p)).

Proof. Let A, uw € X. If p’ € Q\ supp x, we have T u(p’) = TA(p") = 0. Now assume that p’ € supp x
and write p' = F(p) with p € Q. Then

ITA(p") = Tl =1x (POt (p, M(p) —t(p, k(P)] = 1t(p, 1(p)) —t(p, 1L(P))].

The map A € [—1, 1] — £(p, A) is smooth, so we can write

ITA—=Tpllo = sup |TA(p) =Tu() = sup [3ut] X 1A — ft]loo-
p’esupp x Qx[—1,1]

It is then enough to show that supg, (_; ) 19:¢] < 1. For (p, 1) € € x [—1, 1], we have

d rd
81 (p.3) = (p) — b(p) (p)+c(p)

. 3-34
a(p) +1b(p) (a(p) +rb(p))? (3%

Hence, we can control

Ot oy )] < =20 L2
AV =140 77(1+n)2

if n is small enough. This demonstrates that T is a contraction.

=K, <1

As a consequence, T has a unique fixed point, 1,. We let v(p) = v,(p) + A, (p)vs(p). We want to
show that v(p) € Re, (p) for p € T (recall that e, : U — T U is continuous and that e, (p) spans E,(p) if
p €T). Since x =1 on T, we see by the definition of T that, for every p € T,

dyF(v(p)) € Ru(F(p)). (3-35)
If v, is sufficiently close to e,, we can find a continuous and bounded function x such that
Ru(x) = R(ey (x) + pn(x)es(x)).
From (3-35),if p' = F(p) € T,
s

~ J
dpF(eu(p) + 1(ples(p)) = Ji'(p) (eu (0) + 1(p) jlu(f); es (/O’)) € R(eu(p") + 1(pes(0).
1

This implies the equality
Ji(p)
Ji'(p)

This equality implies that 4 =0 on 7, and hence v = ¢, on 7, as expected. ]

n(p') = p(p) (3-36)
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Remark. Aslong as p’ € {x = 1}, the vector field v(p") = v, (") + A(p")vs(p’) is invariant by d F. When
p € W,(p)N{x = 1} for some p € T, we will see below that the direction given by v(p’) coincides with
the tangent space to W, (p), namely 7, W,(p) = Rv(p’). When p’ ¢ UpeT W.(p), there exists n € N
such that F~"(p’) & supp x. Hence, 1, (p’) is given by an explicit expression obtained by iterating the
fixed-point formula.

Differentiability of L,. We go on by showing that A is C' by adapting the method of [Hirsch and Pugh
1969]. We now introduce the Banach space Y of bounded continuous sections « : 2 — T*Q. We will
use the norm on 7*Q2 adapted to the metric on 7T 2; namely, if @ € Y,

la(p)(v)]
lally =sup  sup ————.
pe veT,2vz0 VI,

For A € X, let us introduce the map G, : Y — Y, defined as follows. For « € Y and p’ € 2,
(Ga)(p) = x (P)dpt (0, M(p)) + .t (p, A(p)e(p) 0 (d, F) ' +1(p, M(p)) dy X, (3-37)

with p = F~(p’), which is well-defined since p € Q if p’ € supp(x). G, is constructed to satisfy, for
r € X, if A is C!, then the following relation holds:

G (d)) =d(T)). (3-38)
Let us first state the key tool to show the differentiability of A,,.
Proposition 3.16. For every A € X, G, is a contraction with Lipschitz constant L, satisfying

supL; < 1.
reX

Before proving it, let us show how it leads us to:
Proposition 3.17. We know A, is C.
Proof. We use the contraction fiber theorem. Let o, be the unique fixed point of G, . The map
H:AMa)eXxY— (TAr, Ga)e X xY

is continuous and the previous proposition shows that, for every A € X, sup,, L(Gr»;) < 1. The contraction
fiber theorem implies that (A,, o) is an attractive fixed point for H.
Let A € X be C'. Hence, H" (A, dA) — (Ay, o). But H* (%, d)) = (T" A, ), with

o, = GT”_IA O:--0 G)\d)\..

It is clear that if A € C!, so is TA and an iterative use of (3-38) implies that o, = d(T"1). This shows
that A, is C' and dA, = . a

Let us now prove Proposition 3.16.
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Proof. Let A € X and fix «, B € Y. It is of course enough to control |G a(p’) — G B(p")| for p’ € supp(x)
since both G« and G, B vanish outside. Let us fix o' = F(p) € supp(x).

G a(p') — G, B(p") is given by
x (Pt (p, A(p)a(p) — B(p)] o (dy F) ",

so it is enough to control 9,7 (p, A(p))y (p) o (d, F)~! for y = o — B. With the precise expression of
9t (p, A(p)) given by (3-34), we can estimate

|d(p) |d(p)I
Wt (p, Mp))| = 0,(n) = ———~+ 0,(n).
922 (0, 2(p))] (o) L Abo)] (1) ao) T ()

(By the notation O, (n), we mean that this term is bounded by Cn where C is a constant depending only
onv and (F, U)).
Moreover, we have

1 1 1
d,F)7 ! = <—,—> v 0,
Iy ) = max( o s ) 0D = s+ 0ut.

Hence,
1
195 (0, 2(0))y (p) 0 (d, F) ™| < (ﬁ +0 (n))lly(p)ll =@+ 0,mlyly.
Hence, if 1 is small enough, the proposition is proved. (]

Holder regularity of a,,. In fact, as explained at the end of [Katok and Hasselblatt 1995, Chapter 19,
Section 1.d], we can improve the C'! regularity.

To deal with Holder regularity of sections « : Q2 — T*<2, we will simply evaluate the distance between
a(p1) and a(py) for p1, pp € 2 using the natural identification 7*Q = Q x (R?)*, where we see a(p)) as
an element of (R?)* This allows us to write «(p;) — a(p2) and compute || (p1) —a(p2)]l, where || - || is
a norm on (R?)* There exists C > 0 such that, for every o € Y, sup,eq lla(p)ll < Clle|ly.

Let us introduce 4 a Lipschitz constant for F~! on  and an exponent 8 > 0 such that

vuf < 1. (3-39)

This condition is called a bunching condition in [Katok and Hasselblatt 1995, Chapter 19, Sectionl.d].
Such a g exists. We will then show the following, which finally concludes the proof of Theorem 5.

Proposition 3.18. o, is B-Holder, that is to say, A, is C1P.

Proof. Let us introduce
={ox €Y :«ais f-Holder}.

Let us consider some & > 0 to be determined later and we equip Y# with the norm

lla(p1) —a(p2)ll
lallys = lleelly +ellellp,  llellp = sup
P P P1F#P2 d(ph 102)}8
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The map T : X — X defined by (3-33) actually maps X N C'(Q2, R) to X N C'(Q, R). Moreover, our
previous results have proved that A, is an attractive fixed point for 7 in XNC' (2, R), where XNC' (2, R)
is now equipped with the C! norm. For A € X and o € Y, we can write

Gy =y + 5,\05,
where, for p’ = F(p) € supp x,

Y (p) = x(p"d,t (p, 1(p)) +1(p, AM(0))dy X,
Gra(p') = x(p))st(p, M(p))a(p) o d,F)".

We state here some obvious facts on y; and G A

C1:=sup,x [[Vallo < +00.

If »e XNCYHQ, R), y, is also C.

According to Proposition 3.16; G, : Y — Y is a contraction with Lipschitz constant L, and

vi:i=sup,.x Ly < 1.

If A€ XNCY(, R) and « is B-Holder, then G is B-Holder.

IftM>Ci/(1—v)andA e XN ClY(2, R), then ||dAlly < M implies ||d(T)A)|ly < M. Indeed, we have
ATy = 1G@W)lly = llys+ GadArlly < Ci+viM < M.
Hence, we introduce the complete metric space
X' ={heXNCYQ,R): |drlly < M}, (3-40)

T(X') C X’ and A, is an attractive fixed point for (X', T).
We now wish to apply the fiber contraction theorem to

Hg:(h,a)e X' xYP s (T, Gra) e X' x YP.

To do so, we need to show that, for every A € X, G, : Y# — YP# is a contraction and find a uniform
estimate for the Lipschitz constants.

Let’s consider a1, ap € Y# and set y = o —op. We want to estimate the Y A norm of G 2y - We already
know that |G,y |ly < villylly. Take p}, p} € 2 and let’s estimate |G,y (0]) — Gy (0}) . We distinguish
three cases:

* py1, p5 & supp x. There is nothing to write.
e py ESupp x, py & QN F(K). In this case, d(p], p}) = & > 0, where § is the distance between supp x
and (2N F(2))°. Hence,

1Gy (o)) — Gr(p)l
d(p}, p5)P

<5 PIGy (oDl <87PCIGiylly <wis™PClylly.
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e p1, Py € QN F(RQ). Let’s write p; = F(p1), p5, = F(p2) and note that d(p1, p2) < nd(p], p5). Then

Gy (0}) — Gry (p5) = x ()t (o1, M)y (p1) — ¥ (p2)] 0 (dy, F) ™! (%)
+[x (o))t (o1, (1)) — x (05) 3t (02, M2 1Y (p2) 0 (dp )™ (3%)
+ X (05351 (02, M(02))y (p2) 0 [(dy, F) ™ — (d,, )7 1. (s % %)

To handle the last two terms (x*) and (x * %), we notice that p’ € QN F(R) — x(p0)dt(p, A(p)) is
Lipschitz since A is C!, with Lipschitz constant which can be chosen uniform for A € X’. The same is
true for p > d, F~!. Hence, there exists a uniform constant C > 0 such that

[(xx) 4 (x % %)|| < Cd(p, )P Iy ly.

To deal with the first term (), we recall that by previous computations,

1% (0)dxt (o, AM(E)| - I1(d, ) < v+ Ou().

As consequence, we have

[N < v+ Oy ligdpr, p2)P < W+ 0Py s d (o], py)P.

Henceforth, if n is small enough, so that v, := (v + O, P <1,

lHyllg <va2llyllig+Cliyly.
Eventually,
1G.7llys < villylly +e2llylig+Cliviy)

=W +eO)|ylly +vaeliylip = vallylys,

where v3 = max(v; 4+ eC, 1) < 1 if ¢ is small enough.

The fiber contraction theorem applies and says that (4,, «,) is an attractive fixed point for Hg. We
conclude as previously: Consider A € CP(Q,R)N X’ so that (A, dA) € X’ x YA. Then Hg (A, dA) =
(T"A,dT")) — (Ay, o) in X' x YP, which ensures that o, is B-Holder. O

3D2. Regularity of the stable and unstable leaves. Once we’ve extended the unstable distribution to an
open neighborhood of 7, we take advantage of the fact that these distributions are one-dimensional to
integrate the vector field defined by their unit vector.

We set E,(p) = R(v,(p) + A, (p)vs(0)). Recall that in a compact neighborhood of 7, the relation
d,F(E,(p)) = E,(F(p)) is valid due to the definition of A, as the fixed point of T" defined in (3-33).
T*U is equipped with a smooth Riemannian metric such that d F~! is a contraction on E, (p) for p € T
and hence, in a compact neighborhood of 7, this is also true. We can consider the vector field

p € U = eu(p),

where e, (p) is a unit vector spanning E, (p). By our previous result, this vector field is C LB and if p lies in
a sufficiently small neighborhood of 7, then dp(F_l)(eu (p)) = J~”(/o)eu(F_1 (p)), where |f” (p|<v<l.
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We denote by ¢! (p) the flow generated by e, (p) and we will show that one can identify the unstable
manifolds and the flow lines of e, in a small neighborhood of 7.

Proposition 3.19. There exists ty such that, for every p € T, we have {¢!,(p) : |t| < to} C W,(p).

Proof. Consider ¢y sufficiently small that |j“ (@l(p)|<v<lforpeT,tel[—t,t)]. For (t,p) eRx U,
set w(t, p) = fot f“((pj (p)) ds and we claim that for 7y small enough, if |z]| < f,

F~ gl (p)) = P (F~ 1 (p)).

Indeed, in t = 0, both are equal to F~!(p) and a quick computation shows that both satisfy the ODE

d
EY(I) = J" (¢, (p))e, (Y (1)).
As a consequence, by induction, we see that one can write, for n € N,

F7" (¢l () = @l P (F~"(p)),

where w, is defined by induction by w,41(t, p) = u(u,(t, p), F~"(p)). Hence, if |t| <ty and p € T, we
see that u, (¢, p) stays in [—tg, fo] and moreover |u, (¢, p)| < v"|t|. We then see that if |¢| <ty and p € T,

d(F™"(@,(p), F"(p)) = d(@}f" P (F"(p)), F"(p)) = Clpa(t, p)| < CV".
This shows that ¢! (p) belongs to the global unstable manifold at p, and hence, if #; is small enough,

@l (p) belongs to the local manifold W, (p) and #, can be chosen uniformly with respectto p € 7. [

Since the regularity of the unstable distributions implies the same regularity for the flow ¢/ (see
Lemma A.1 in the Appendix), we deduce that, up to reducing the size of the local unstable manifolds, these
local unstable manifolds W, (p) depend C!-# on the base point p € 7. We’ll also use this proposition to
show the same regularity for holonomy maps. Suppose that g is small enough. We know that if p1, po € T
satisfy d(p1, p2) < &g, then W, (p2) N W, (p1) consists of exactly one point. Let’s denote it by H ;j] (p2).

Finally, we define the holonomy map

Hy 03 € W(02) NT = Hp (p3) € Ws(p) N T.

Lemma 3.20. If g is small enough, for every p, € T, the map
H, TN B(p1,e0) > Ws(p) N'T

is the restriction of a map ﬁgl : B(p1, €9) = Wi(p1) which is C1P.

Proof. Let p; € T. As in the proof of Lemma 3.13, consider a smooth chart ¥ : U; — V; C R?,
p1 € Uy, 0 € V; such that:

e k(p1) =(0,0).

e k(Ws(p1) NU) ={(0,5):s € RIN V.
s k(Wyu(p)NUY) ={(u,0) :u e R}N V.
o dyk(eu(p1)) = (1,0).
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Wu (03)

Ws(pl)

Hp, p,(p3)

Figure 6. The holonomy map.

We now work in this chart V; and denote by &' =k o ¢/, o «~! the flow in this chart, well-defined for ¢
small enough. Consider the map
V(u,s)=>"0,s);

¥ is C''# and dyyy = I,. By the inverse function theorem, ¥ is a local diffeomorphism between
neighborhoods of 0:
V:Va—> V.

Since d(u’s)(l/f_l) = (dw—l(u’s)w')_l, we know w_l is C1"#. We now consider
kKo=V ok ik ' (Vo) i=Uy =V,
and observe that:
o ko(Ws(p1) NU2) ={(0,s),s e R}N V.
e kKool o Ko ! (u,s)) = (u+t,s). In other words k¢ rectifies the unstable manifolds.

Armed with these facts, we define
5 > -1
Hgl Uy, — Wi (p1), Hgl =K, ©OIs 0Ky,

where 7, (u, s) = (0, s). ﬁ;‘l is C1'A. We assume that B(0, &) C U;. Let us check that ﬁgl extends
the holonomy map in B(p1, &0) (if &g is small enough). Let p» € T N B(p1, €9) and let ,oé = ﬁgl (02).
By the definition of H 5> P3 can be written p; = ¢, (o1) and hence, if & is small enough, p; € W, (p1).

Since, p) € W,(p2), we see that p), = Hp (p2). O
Note that by compactness, €y can be chosen uniformly in p; € 7 and the C'# norms of H o, are
uniform. As a corollary, we get the following:
Corollary 3.21. Suppose that gq is small enough. Then, the holonomy maps, defined for py, p» € T with
d(p1, p2) < &o,
HY W0 NT = Wy (o) NT

are the restrictions of C1-P ﬁgl,pz : Wy (p1) = Wi (p2), with CYP norms uniform in py, p>. See Figure 6.
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3E. Adapted charts. We construct charts in which the unstable manifolds are close to horizontal lines.
These charts will be used at different places and their existence relies on the C'# regularity of the
unstable distribution.

Weak version. We start with a weak version of these charts.

Lemma 3.22. Suppose that C > 0 is a fixed global constant and & is chosen small enough. For every
po € T, there exists a canonical transformation

ko: U, — V) CR?
satisfying (we denote by (y, n) the variable in R?):
(1) B(po, Ceo) C U,

(2) k0(p0) =0, dpyko(Ey(p0)) = R x {0}, dpyro(Es(x)) = {0} x R.
(3) The image of the unstable manifold W, (o) N U;O is exactly {(y,0) : y e R} N Vf;o'

Moreover, for every N, the CN norms of ko are bounded uniformly with respect to py € T.

Remark. The difference with the charts used in the proof of Lemma 3.13 is that we require kg to be a
smooth canonical transformation.

Proof. W, (pp) is a C* manifold; hence there exists a C*° defining function » defined in a neighborhood pg;
namely, d,,n # 0 and W, (pg) = {n = 0} locally near py. Darboux’s theorem gives a function y defined in
a neighborhood of py such that (y, n) forms a system of symplectic coordinates. We can assume that
y(po) = 0. If k(p) = (y, n), the third point is satisfied by assumption on 7 and we need to ensure that
dp,k (Es(po)) = {0} x R by modifying n in a symplectic way.

Assume that d, k (Es(po)) = R'(a, 1). The symplectic matrix

=0 7)

maps the basis (‘(1, 0), ‘(a, 1)) to the canonical basis of R? and we can set kg := A o k, which is the
required canonical transformation, defined in a small neighborhood U [/)0 of po.

We can ensure that B(pg, Ceg) C U ;)0 for &y small enough and the uniformity of the C"N norms of k
thanks to the compactness of 7 and the fact that the unstable distribution depends continuously on
po€T. O

Straightened version. We now straighten the unstable manifolds in a stronger version of the previous
charts. The construction and the use of these charts is similar to [Dyatlov et al. 2022, Lemma 2.3].

Lemma 3.23. Suppose that eg is chosen small enough. For every pg € T there exists a canonical
transformation
. 2
K==Kpy:Upy CU—Vp CR

satisfying (we denote by (y, n) the variable in R?):
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(1) B(po,2g0) C Up,.
(2) k(po) =0, dpyk (Eu(po)) =R x {0}, dp,k (Es(po)) = {0} x R.
(3) The images of the unstable manifolds W, (p), p € Uy, N'T, are described by

k(Wu(p)NUy) ={(y, g(y,¢(p))) : y € 2}, (3-41)

where Q C Ris an open set, ¢ : Uy, — Ris C'*P, g:Qx I — Ris C'*P (where I is a neighborhood
of ¢(U,,)) and they satisfy:

(a) ¢ is constant on the unstable manifolds.

(®) ¢(po) =0, g(y,0) =0.

(c) (0, 8)=¢.

(d) 9:8(y,0) =1

The derivatives of k ,, and the C'* norms of g, ¢ are bounded uniformly in py.

Remark. The most important condition, which will be used later on, is the last one: it makes the unstable
manifolds very close to horizontal lines. The model situation we expect is when the unstable distribution
is constant and horizontal.

Proof. Around a point pg € T, we work in the charts given by Lemma 3.22: ko : U, — V, . We recall

that the unstable distribution is given by the restriction of a C'™# vector field e,. If U /’)0 is a sufficiently

small neighborhood of pg, we can write, for p € U /’)0,

dpko(ea(p)) € Reu(p),  with &,(p) ="(1, fo(p)), (3-42)

where fo: U /’)0 — Ris a C'*# function which is nothing but the slope of the unstable direction in the
chart xo. In the (y, n)-variable, we still write fo(p) = fo(y, n) and we observe that due to the assumption
on kg, we have

fo&.0=0, (y,0)€V,.
We consider @' (y, 1), the flow generated by the vector field ¢,. Due to the form of ¢,, we can write
' (y,m) =+t Z'(y. n).

The reparametrization made in (3-42) does not change the flow lines of the vector field («xg).e,. In
particular, by virtue of Proposition 3.19, they coincide locally with the unstable manifolds. More precisely,
if we set

go(y, ) =20, n)
(see Figure 7) then, for (0, n) = ko(p) € ko(T N Ws(p0)),
ko(Wu(0)) N {1yl < yo} ={(y, go(y, M) : [yl < yo}

for some yy small enough (which can be chosen uniformly in pg). To define ¢, we go back up the flow:
Suppose that p € U;)O and write ko(p) = (v, n) and assume |y| < yg. We set

¢(p):=2""(y,m.
To say it differently, xo(W, (p) intersects the axis {y = 0} at (0, £(p)).
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ko(Ws(00))

5”()7, ) K()(Wu(lol))

0o KO(Wu (100))

Figure 7. The definitions of g and ¢ use the flow generated by ¢,.

We know ¢ and go are C!*#, their C!*# norms depend uniformly on pg and they satisfy:

» By definition, ¢ is constant on the flow lines, and hence, on the unstable manifolds W, (p) if
peTNU, N{lyl <o}

* £(po) =0.

e Since fy(y, 0) =0, we have Z7(0, 0) = 0 and hence go(y, 0) =0.

« Since Z°(0, ) = n, we have 200, n) =n.

However, at this stage, the last condition (9, go(y, 0) = 1) is not satisfied by go and we need to modify the
chart. To do so, we’ll make use of the following lemma, which is proved in Section A2 in the Appendix.

Lemma 3.24. The map y € {|y| < yo} > 9, fo(y, 0) is smooth, with C N norms bounded uniformly in py.
We first show that this lemma implies that y € {|y| < yo} —> 9,80(y, 0) is smooth. Indeed, due to the
C'*+P regularity of E,, (t,y,n) — Z'(y, n) is C! and satisfies

d
T Z (o) = By fo(y +1. Z' (v, ).

Setting (v, n) = (0, 0), we have

d
T20Z'(0,0) = 3, fo(1, 0).

This exactly says that y > d,g0(y, 0) is C! and has 9y fo(y, 0) as derivative with respect to y and hence
y = 9,80(y, 0) is smooth, as required.

Due to the relation go(0, n) = n, we have d,g0(0, 0) = 1. As a consequence, if yq is small enough, we
can assume that 9, go(y, 0) > 0 for |y| < yo and consider the smooth diffeomorphism defined in {|y| < yo}

y
w:y|—>f 0,80(s, 0)ds.
0
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‘We then use the canonical transformation

Ul
W (y, ,—— ).
v, m) (vf(y) W(y))

We finally consider the chart «,, = W oxq defined in U, = U ;)0 NA{ly| < yo} and if &g is small enough, we
can ensure that B(po, 2e9) C Up,. In this chart, the graph of go( -, ¢) is sent to the graph of the function

W' M, ¢)
g:y € :=v((—yo, y)) — W
We eventually check that:

e g(y,0) =0 since go(y, 0) =0.

* 2(0,¢) =¢ since y(0) =0, ¥'(0) =1 and g(0, ¢) =¢.
° 0;8(y,0)=1.

o The C'*# norm of g is bounded uniformly in po.

o The C" norms of «,, are bounded uniformly in pp. |

4. Construction of a refined quantum partition

We start the proof of Theorem 1. We consider T = T (h) € Ip+(Y x Y, F’) a semiclassical Fourier integral
operator associated with F, microlocally unitary in a neighborhood of 7, and a symbol « € Sy+(U). We
want to show a bound for the spectral radius of M (k) = T (h) Op, (o), independent of A.

4A. Numerology. We’ll use the standard fact
IM 22 <p = Pspec(M) < Pl/n-

The trivial lemma which follows reduces the theorem to the study of ||M"| with n = n(h) ~ §|log h|.

Lemma 4.1. Let § > 0 and N (h) € N satisfy N (h) ~ §|log h|. Suppose that there exists ho > 0 and y >0
such that,
forall0 <h <hg, [MMENP| <h? [l XM (4-1)

Then, for every ¢ > 0, there exists h, such that, for h < hy,

Pspec(M (1)) < €77/°% ||| o
Proof. 1t suffices to observe that under the assumption (4-1), we have pspec(M (h)) < e? 108M/NM|g|| o
and use the equivalence for N (h). O

Remark. If we use the bound [M| < |alle + O(h'/>7%), one get the obvious bound |MY| <
||a||évo(1 4+ o0(1)). Hence, (4-1) is a decay bound.

The proof of Theorem 1 is then reduced to the proof of the following proposition.

Proposition 4.2. There exists 5 > 0, a family of integer N (h) ~ §|log(h)| and y > O such that, for h
small enough, (4-1) holds.
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Actually, this proposition is enough to show Corollary 1 concerning perturbed operators, by virtue of:
Corollary 4.3. Suppose that R(h) : L>(Y) — L*(Y) is a family of bounded operators such that R(h) =
O (h") for some 1 > 0. Then, there exists y' = y'(y, n) such that, for h small enough,

I(M () + RODN PN < b7 el 357
Proof. We write

M+RY=M"+ > (eM+(1—e)R) - (enM+(1—ex)R).

ee{0, 1}V
e£(1,...,1)

Using this, we can estimate
1M + RN < 1Y e S+ M1+ IRIDY = 1M]1™)
< W |l + NIRIAMI +IRIDY
< W llal| %, + Cllog hh"[lee|I 35" (1 + O (™)
= O((W +h")llll).
This gives the desired bound for any Y’ < min(y, ). O
Actually, the precise value of N (h) we’ll use is rather explicit and we now describe it. We set

1
=155

where B is the one appearing in Theorem 5 concerning the regularity of the unstable distribution. We

now choose §y € (0, %) such that

(4-2)

b+8 < 1. 4-3)

For instance, let us set
1—0 B

2 2004 8)

Recalling the definitions of the exponent Ay < A; in (3-10) and (3-11), we introduce the notation

8o =

) 1
N(h) = No(h) + Ni(h), No(h) = h—?llog(h)l—‘, Ni(h) = h—ollog(h)l—‘, (4-4)

where Ny(h) (resp. Ni(h)) corresponds to a short (resp. long) logarithmic time. We will omit the
dependence on / in the following.
To be complete with the numerology, we introduce another number 7 < 1 such that

A
b<z<1 and 50/\—°+r>1. (4-5)
1

The meaning of these conditions will be clear in the core of the proof and we will indicate where they are
used. For instance, we set

T=1-2 (4-6)
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An important remark. 1f two operators M (h) and M;(h) are equal modulo O (h°°), this is also the case
for My (h)N™ and M, (h)N™ as long as

e N(h) = O(logh).

o My(h), My(h) = O(h~%) for some K.
This will be widely used in the following. In particular, recall that we work with operators acting on
L?(Y) but these operators take the form M;(h) = Wy M, (h)Wy, where Wy € C°(Y, [0, 1]) and M>(h)
is a bounded operator on @jj.zl L?(R) such that M, (h) = Wy My (h) Wy + O (h®°)2. As a consequence,
modulo O (h™), it is enough to focus on M, (k)Y ™. For this reason, from now on and even if we keep
the same notation, we work with

J J
M(h) =T (h) Op, () : P L*(R) > P L W),
j=1 j=1
where T'(h) = (T;;(h)), with T;; € Ip; (R x R, Fl’]) and

Op,, (o) = Diag(Op,,(a1), . .., Op,(ay)).

4B. Microlocal partition of unity and notations. We consider some &y > 0, which is supposed small
enough to satisfy all the assumptions which will appear in the following.
We consider a cover of 7 by a finite number of balls of radius &,

0
Tc|JBlog 80, pgeT,
q=1
and we assume that for all ¢ € {1, ..., O}, there exist j,,[,,m,; € {1, ..., J} such that

B(,Oq, 2g0) C qulq N 5mqjq C qu.
We also assume that 7 is microlocally unitary in B(p,, 4¢9). We then let

V, = B(pg. 2€0). @7)
See Figure 8.

Remark. In the case of obstacle scattering, with obstacles satisfying the noneclipse condition, it is possible
to choose a simple partition of unity, related to the coding of the trapped set according to the sequence
of obstacles hit by a trajectory. Indeed, due to a result of [Morita 1991], there is a homeomorphism
between the trapped set and the admissible — that is, two consecutive obstacles are different — sequences
of obstacles. As a consequence, if the obstacles are numbered from 1 to J, we can partition the trapped
set by open subsets Uz indexed by

(@=(a_n,...,an)e{l, ..., "N iy £ o).

The diameter of such partition goes to 0 as N goes to +o0 and we could get the required partition (1),
with the additional property of being disjoint open subsets of U. This would simplify the study in this
particular setting.
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Figure 8. The partition (V;)4c 4., is made by small neighborhoods of 7 (small purple
disks) and a big open set included in U".

We complete this cover with
Qo

Vo = U\ Blog. 20). (4-8)
g=1
U’ @ U is an open set such that WF, (M) € U’ x U'. We denote by U ]/ the component of U’ inside U;.
Welet A={1,..., Q}and Ay = AU {c0}.
We then consider a partition of unity associated with the cover Vi, ..., Vo, Vo, namely a family of
smooth functions y, € CX°(U) for g € A such that:

* supp xqg C Vy-

'OSXqSI-

e 1= quAoo Xq in quAoo Vq'
More precisely, if ¢ € A, x, € C*(U;,) and, for every j € {1, ..., J}, there exists b; € C°(U;) such
that on Ujf, then 1 =b; + quA,jq:j Xg- Thus, xo0 = Z]J.ZI b;.

We can then quantize these symbols so as to get a pseudodifferential partition of unity. More precisely,
to respect the matrix structure, we may write this quantization in a diagonal operator-valued matrix, still

denoted by Op,,:
e Forqg € A, A; =Op,,(xg) 1s the diagonal matrix Diag(0, ..., Op,(x4), 0, ..., 0), where the block
Op,,(xg) 1s in the j,-th position.
* Op;,(Xoo) = Diag(Opy,(b1), ..., Opy,(b))).
The family (A,)qe4., satisfies the properties

>~ Ay =1d microlocally in U’ forall g € A, [[Agll <14 0R'?). (4-9)
geAS
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Since M = quAw MA, + O(h*™), we may write

M"= 3" Uy+0(h™),
geAy,
where, forq =qo - - - gn—1 € AL,
Ug:=MA,, ,---MAy,. (4-10)

Forq =qo- - qu—1 € A, we also define a family of refined neighborhoods, forming a refined cover

of 7,

n—1 n—1
V, =(\F V). Vi=F')=)F"0. (4-11)
i=0 i=0
This definition implies that a point p € V" lies in V, at time i (i.e., F i(p) e Vy)forO<i<n-—1landa
point p € V; lies in V,, , at time —i for 1 <i < n. Roughly speaking, we expect that each operator U,
acts from V, to V; and is negligible (in some sense to be specified later on) elsewhere. Combining (4-9)
and the bound on M, the following bound is valid (for any & > 0):

1Ugll 212 < (letlloo + O (RYZE))", (4-12)

As soon as |n| < Collog h|, we have ||Uyllp2— 2 < Clla||?, for some C depending on Cy and a finite
number of seminorms of «.

Reduction to words in A. We can find a uniform 7y € N such that if p € Vo, there exists k € {—Ty, . .., Ty}
such that F*(p) “falls” in the hole. By standard properties of the Fourier integral operators, each component
(M™);; of M™ is a Fourier integral operator associated with the component (F0);; of F'. In particular,
WF, (M) C Gr'(F).

Let us study M2T0tNW If g =go---gn_; € Ajovo and if there exists an index i € {0, ..., N — 1} such
that g; = oo, one can isolate this index i and trap A, between two Fourier integral operators My, M,
belonging to a finite family of FIO associated with F70, so that we can write

MPU,M™ = ByM  Ax M Bs,
where B1, B, satisfy the L?-bound
1Bl x B2l < (lelloo + O ()N~ = 0(h™F)
for some integer K. Since

WE), (M) AosoM2) C{(FT(p), F~(p)) : p € WF;(Aco)} = 2,

we have M| Ao M, = O (h*°), with constants that can be chosen independent of ¢. Hence, the same is
true for M0 UM o, | AN| is bounded by a negative power of 4. So, we can write

MNP = XN My, M = Y MO UM+ 0(h™) = MTO( > Uq>MT° +0(0™).
geAl. geAV geA”
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We can then replace M by

M= MA;=M(1d—Ax)+ O(h™) 2, 2. (4-13)

geA
The decay bound

1MV < B ||| NP (4-14)

will imply the required decay bound (4-1) for M with N (h) replaced by N (h) 4+ 2Ty. We are hence
reduced to proving the decay bound (4-14).

4C. Local Jacobian.

A first definition. Following [Dyatlov et al. 2022], we introduce local unstable and stable Jacobians and
we then state several properties. For n € N* and g € A", let us define its local stable and unstable Jacobian:
Jg = inf  J/(p), J[;r = inf J? (p). (4-15)
peTNY, peTNVS

By the chain rule, we have, for p € 7N Vq_ ,

n—1

)= F ().

i=0

A similar formula is true for p € TN V; :

n—1 n—1
I =TTUTE ™ =721 (F (o))
Hence, we’ve got the basic estimatesl - =
TNV, #0 = <] <, (4-16)
TNV #0 = &"<Jf<e (4-17)

Ifg=qo---gu—1and gq_=qo---gn_2, then Vq_ C Vq__ and thus
Jy=e, . (4-18)
Similarly, if g1 = ¢ - - - gn—1, then V; C V;:r and
Jf =t (4-19)
As a consequence of Corollary 3.14, if ¢ is small enough, the local stable and unstable Jacobians give
the expansion rate of the flow at every point of 7 N V;t. If7n V;'E # O,
forallpe TNV, , J'p)~ Jg s (4-20)
forall pe TNV, J2,(0)~J . (4-21)
This definition is slightly unsatisfactory since qu = 400 as soon as ti N7T = . However, when
V;'E # o, this set can still stay relevant. For this purpose, we will give a definition of local stable

and unstable Jacobian for such words with help of the shadowing lemma [Katok and Hasselblatt 1995,
Section 18.1].
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Enlarged definition. Letn e N and ¢ =qo---gn—1 € A". We focus on V', with the case of V; handled
similarly by considering F~! instead of F.

If Vq_ NT # @, we keep the definition given in (4-15). Assume now that Vq_ # & but Vq_ NT =0g.
Fix p € Vq_. By definition of V,,, fori € {0, ..., n — 1}, we have d(p;, F'(p)) < 2¢9. Hence,

d(F(p), pi+1) <d(F(p;), F"t(0)) +d(F(p), pis1) < Ceg

for a constant C only depending on F. That is to say, (oo, - - ., on—1) is a Ceg pseudo-orbit. Assume
that 8 > 0 is a small fixed parameter. By virtue of the shadowing lemma, if & is sufficiently small and
(00, - - - » Pu—1) is 8o shadowed by an orbit of F, then there exists p’ € 7 such that, fori € {0, ...,n — 1},
d(p;, F(p')) < 8. Consequently, d(F'(p), F'(p')) < 8y + Ceo. If p, is another point in Vg for
i=0,...,n—1, d(F'(p2), F'(p')) <29+ Cg + 8. For convenience, set &5 = 2¢¢ + 8¢ + C&g and
note that &, can be arbitrarily small depending on &p. As a consequence, we have proven the following:

Lemma 4.4. If V, # &, then there exists p' € T such that, foralli € {0,...,n— 1} and p € Vi
d(F'(p), F'(p") < &2.

Fix any p’ satisfying the conclusions of this lemma and we arbitrarily set
Jy =0, (4-22)

If p; is another point satisfying this conclusion, we have d(F'(p’), F'(p})) <2&, fori €{0,...,n—1}
and by virtue of Corollary 3.14,
Ji (0" ~ Ty (pp).

Hence, up to global multiplicative constants, the definition of this unstable Jacobian is independent of the
choice of p’. Notice that if Vq_ NT £, any p' € TN Vq_ satisfies the conclusions of Lemma 4.4 and
Jg ~ I (). . '

To define Jqu , we can argue similarly and show that there exists p’ satisfying d(F' ("), F'(p)) < &, for
ie{-n,...,—1}and p € V;. We can assume that this is the same ¢; as before and we set Jq+ =J%,(p)
for any p'.

Behavior of the local Jacobian. See Figure 9. The following three lemmas are crucial to understand the
behavior of the evolution of points in the sets V;E. The first one gives estimates to handle these quantities.

Lemma 4.5. Letn e Nand q, p in A". If gy is chosen small enough, then the following hold:
() V] #9 <=V, # D and in that case J; ~ J .
(2) If two propagated neighborhoods intersect, the local Jacobians are comparable:
+ ~oE + g%
Ve NV #0 = I~ J,. (4-23)

(3) If q can be written as the concatenation of q and q» of lengths n| and n, such that ny +n, = n and
if V;t %+ O, then
JE~JEJE (4-24)
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W, (p")

Wi (F"~'(p"))

W)

Figure 9. Evolution of the set Vq_ (the red hatched set) at time 0 and n — 1. The points p;,

Fi(p') are represented at these times, so as the balls B(F'(p’), &2) and B(F'(p’), 8o)
(their boundaries are the blue dotted lines). We’ve also represented the stable (resp.
unstable) manifold at F?(p’) to show the directions in which F contracts (resp. expands).

Notation. The constants in ~ are independent of p and n. They depend on F but also on the partition (V).
In the following, we’ll be lead to use constants with the same kind of dependence. These constants will
be allowed to depend also on the partition of unity (x,), and on M. Constants with such dependence will
be called global constants.

Proof. (1) The equivalence is obvious. From the fact that F is a volume-preserving canonical transforma-
tion, we have, for some C > 0,

forall p e T, forallneN, C™'<J"(p)J5(p) <C,

and we write J' (o) ~ J; (p)~. From F "o F"(p) = p, we also get J? (p) ' = JE, (F"(p)). Eventually,
if p' € T satisfies d(Fi(p), Fi(p') <& fori €{0,...,n—1}and p € V. F'(p') = p* satisfies
d(Fi(p), Fi(pT)) <eyforie{—n,...,—1}and p € V. Hence

I~ 50T ~ i) ~ Ty
Thanks to this first point, it is enough to show the remaining point only for —.

(2) Pick p; € T (resp. pp) satisfying the conclusions of Lemma 4.4 for Vq_ (resp. V;). We have
d(F'(pg), F'(pp)) < 2¢ and hence, by virtue of Corollary 3.14, J!(p4) ~ J,! (pp). This gives (2).
(3) Pick p € T satisfying the conclusions of Lemma 4.4 for V,- By the chain rule, we have J!(p) =
o, (F"1(p))J,) (p). Note that

Vo =V N F~™ V)
Hence, p satisfies the conclusions of Lemma 4.4 for g¢; with e, and the same is true for F"*'(p) and q,. It

follows that Jq_I ~ J,;‘l (p) and Jq_2 ~ J¥ (F"(p)). This gives (3). U

2
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Remark. The first point of the previous lemma shows that we could consider only one of the two
quantities. Nevertheless, we prefer keeping track of it. The reason is that a priori J ™ and J~ support
two different kind of information: J;r controls the growth of F", whereas J,~ controls the growth of F™".
The fact that the two dynamics (in the past and in the future) have similar behaviors is a consequence of
the fact that F is volume-preserving.

The next lemmas relate the local Jacobian to the expansion rates of the flow in the V‘;t. It will be
important in our semiclassical study of operators microlocally supported in V;t.

Lemma 4.6 (control of expansion rate by unstable Jacobian). If &g is small enough, there exists a global
constant C > 0 satisfying the following inequalities:
For everyn € N* and q € A" such that V; # & we have

sup ||d,F"|| <CJ, (4-25)
PEVy
sup ||d, F~"| <CJ, . (4-26)
peVS

Proof. This is a consequence of (3-18). Indeed, if V, # & and if p' € T satisfies the conclusions of
Lemma 4.4, then for every p € V', ||d, F"|| < CJ}(p) with C a global constant depending only on &,. [

This third lemma emphasizes that 1V~ lies in a small neighborhood of a stable manifold and V; lies in
a small neighborhood of an unstable manifold, with the size of this neighborhood controlled by the local
Jacobian. It is a direct consequence of Lemma 3.13.

Lemma 4.7 (localization of the V;t). There exists a global constant C > 0 such that for all n € N
and q € A™:
) If v, # < and o' € T satisfies the conclusion of Lemma 4.4, then, for all p € Ve s
, C
d(p, Ws(p)) < = (4-27)
q

Q) If V; + & and p'€ T satisfies the conclusion of Lemma 4.4 in the future (namely, d(F! (), F! (PN <e
forall p e Vi andi € {—n,...,—1}), then, forall p € V],

C
d(p, Wu(p") < (4-28)

I
4D. Propagation up to local Ehrenfest time. In this section, we show that under some control of the

local Jacobian defined above, one can handle the operators U, and prove the existence of symbols a;t (in
exotic classes Ss) such that

Uy = Op,(aHT"' + 0(n™), (4-29)
Uy =T"' Op,(a;) + O (h™), (4-30)

with symbols a;t supported in V‘;t. We recall that Uy = MA,,_,---MA,,, with M =T Op, (). Let us
state the precise statement we will prove.
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Proposition 4.8. Fix0 <8 <8 < 3 and Co > 0.

(1) Forevery n € N and for all q € A" satisfying

IS < Coh™, (4-31)

there exists a; € ||« ||goS§1°mp such that
Uy = Opy,(a)T" + O (h*™) 2, 2, (4-32)
supp a; C V;. (4-33)

(2) Foreveryn € N and for all ¢ € A" satisfying

I < Coh™, (4-34)

there exists a, € ||oz||goS§l°mp such that
U, =T" Op, (a,)+ Oh™) 2,2, (4-35)
suppa, CV, . (4-36)

Remark. ¢ The implied constants appearing in the O (h°°) are quasiglobal; they have the same dependence
as global constants but depend also on Cy, 8, §;. What is important is that they are independent of n
and g as soon as the assumption (4-31) is satisfied.

e (4-31) implies that V; # . In particular, if ¢ satisfies this assumption, there exists a sequence
(io, - -, in) such that, forall p € {0,...,n—1}, V,, C D; ,,:, C U;

iP+|1i]7 p*

« In fact, supp a; Cc F(V,,_,) C U;,. Hence, the operator Op, (a;) acting on EB,J: 1 L%(R) is the diagonal
matrix Diag(0, ..., Op,(a;), ..., 0).

e The symbol a; has an asymptotic expansion in power of /4. The principal symbol is given by

n
@o=]]ag_,oF", (4-37)
p=1

where a; = x, X «. Note that if the functions a,,_, o F~7 are not necessarily well-defined, the product
is well-defined thanks to the assumptions on the supports of x,, namely supp x, € V,. Indeed, such a
symbol can be constructed inductively as the n-th term b, of the sequence of functions by =ay, o F -1
and b; 1 is obtained from a; by

bit1=(ay xa;)o F~ L

If we assume that supp b; € V- then supp(ay, x b;) € F v+ ). This property allows us to

qO.“qi*l b qO...qi
define b; 41 and supp b1 €V, ..
* The same holds for a, with principal symbol
n—1
(a,)o = ]‘[ ag, o F”. (4-38)
p=0

o Qur proof follows the sketch of proof of [Dyatlov et al. 2022, Section 5] and [Riviere 2010, Section 7].
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In the end of this section, we focus on proving this proposition. We only prove the first point. The
second point can be proved similarly by using the same techniques.

4D1. [terative construction of the symbols. Let us start by a lemma combining the precise versions of
the expansion of the Moyal product (Lemma 3.3) and of Egorov theorem (Proposition 3.8). This lemma
is the key ingredient for the iterative formulas below.

Lemma 4.9. Let g € Aand let a € Sg)mp such that suppa € U; for some j € {1, ..., J}. Then, there
exists a family of differential operators Ly 4 of order 2k, with smooth coefficients compactly supported
inV,, such that, for every N € N, we have the expansion

N-1

M A, Op,(a) = Op, < > h(Liga)o F—1> T+ O(llallcaviish™) 2, g2, (4-39)
k=0

Moreover, one has Lo 4 = x4 X o :=ay.
Remark. « Again, since suppa C U}, Op,(a) is a diagonal matrix with only one nonzero block equal
to Op,,(a).

* Recall that we’ve supposed that V, C 5mq j,- As a consequence, the symbols
Clik) = Lk,qa o F_l
are equal to Ly 4a o (Fy, jq)*l and are supported in Uy, ; Opy, (afk)) is still a diagonal matrix.

Proof. Let us first work at the order of operators LZ(R) — L?(R) and let us study

My, j, Opy(Xxq) Opy(a) = Tn,j, Opy(ej,) Opy(Xxq) Opy(a).

Using Lemma 3.3, we write

N—1 .k, k

i“h % N
Op; (Xq) Opy(@) = Opy ( Y~ ADY (Xg ® ) p=pr=ps | + O WVl xg @ allc2vers).
k=0
the principal term of the expansion being xqa. Set aq x(p) = A(D)k(xq ®a)|p=p,=p, and use Lemma 3.3
to write
jkitka pkitke

i O A @), ®ag k)l p=pi=) + OGN lallcav).

Opy, (@j,) Op,,(xq) Opy(a) =
ki+ko<N

The principal term in the expansion is «;, x,a. We note that
k
ars ) AD*(, ®agr)p=p=p
ki+ko=k

is a differential operator of order 2k. Using the precise version of Egorov theorem in Lemma 3.10, we
see that, for any b with supp(b) C V,,

N-—1
Tn, j, Opj(b) = Op, (b o (Fu,j) '+ Z h*(Dyb) o (qu,-q)—‘) + O (WY ||b]| can+1s),
k=1
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where D are differential of order 2k compactly supported in V. Applying this to the previous expansion,

we see that we can write
N—1

T, j, OPp (@) OP, (xq) Op,(a) = Op,, ((ajq xq@)o F~' 4 Z KE(Ly 4a) 0 F—1> + O (W ||a|| cav+1s).
k=1

We now come to the entire matrix operator. Note that the matrix M Op,,(x,) Opj,(a) is of the form

0 ... Mqu Oph(Xq) ... 0
Do : Opy,(a).
0... M-]jq Oph(Xq) ... 0

Recall that WF;, (Op,, (x4)) C 5mqjq and WF), (M, j,) C Gr/(qujq). Hence, form #m,, M, Op,(xg) =
O (h®) and the previous matrix can be written

0 --- O (h™) ) 0 --- 0 e 0
0 -+ Mpu,j,Opy(xg) - 0]|Opy@=1|0 -+ My, j,Op;(xq)Op;(a) --- 0 +O ™) Op,(@)ll2.
0 --- 0 (h™) e 0 0 --- 0 e 0
With constant in O (h*°) depending on x,, M and || Op,(a)ll;2— 2 = O(llal|cs). Let’s write
agk) = Lk,qaoF_1

and observe that supp(a%k)) C F(supp xq4) € Amq j,- Consider a cut-off function X, such that x, =1ina
neighborhood of F(supp x,) and supp x, C Amq j,- Using Lemma 3.3 and the support properties of x;,
one has

Op;,(a}"”) = Op,, (@) Op; () + O W Hllaf" l|cav-s113) = Opy (@) Op;, (Kg) + OBV [l covns).
Then, one can write Op,, (agk))T on the form
0 ... 0
Opy(@{") Op;,(Xg) Tt -+ Op; (@) Op, () Ty s | + O Hllalicavi)
0 - 0
and, for j # j;, Op,(Xg)Tm,;j = O (h>°). We can conclude that
0 ... )

Op, (@) T =10 --- 0p,@)Op,(Z) T, j, -+ O |+OB)NOp, @)l 12y 24O BN F[lal cavsna)

0 --- .. 0
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0 --- e 0

0 |+om" " a| caves).

=10 ... Oph(aik))qujq

Combining this with the version obtained with M,, ; , we get (4-39).

aJq>

O

Let us now start the iterative construction of the symbols. Fix N € N which can be taken arbitrarily

large. Recall that we want to write
Uy = Op, (@) T + 0(h™) 2, 12
Note U, = Uy,...4,_,- We want to write

N-1
U, = Op, (Z hkafk)) "+ R™M.
k=0

N—1
Ui :op,,(z hka§k>)r+RgN>,

k=0

We start by writing

which is possible by virtue of (4-39). To pass from U, to U, |, we have the relation
N—1
Urp1 = MA, U, = h*MA,, Op,@®)T"+ MA,R™.
k=0
So, we will construct inductively our symbols by setting

k —_
i*lfl - Z(Lp qr ﬁk p))O(Fir-Hsir) 1’

N—-1
N
R =MAL RN+ 0(la®| caov-o415).
k=0

(4-40)

(4-41)

(4-42)

(4-43)

(4-44)

The O encompasses the remainder terms in (4-39). The constants in the O only depend on M and the

Xg-q € A, butnoton q.

To make this construction work, we will have to prove that the symbols a;, % lie in a good symbol

Ccomy
class S P

Before reaching this step, let us just note that by induction one sees that:
N—1r—1

. IRM]| < Cyh (1 +> 3 ||a,<">||C2<N_k)+ls),

k=0 1=0
with Cy depending on N, M and the a,, but neither on r nor q.

e Since L, 4 has coefficient supported in V, , we see by induction that supp a® cvr

(0) _ r+1 -p
* 4y _Hp 19 41- pOF .

r+1 q0°-qr

(4-45)

as announced.
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4D2. Control of the symbols. We aim at estimating the seminorms ||a§k) lcm fork < N, 1 <r <mn and
m € N. We will show the following:

Proposition 4.10. Foreveryr €{1,...,n}, k€ {0,..., N — 1} and m € N, there exists C(k, m), such
that, with Ty y = (k+ 1)(m + k + 1),

la®len < C(k, m)rTen (J

) e (4-46)

Remark. « What is important in this result is the way in which the bound depends on r and q. Up to the
term %7 which is supposed to behave like O([log i|"*m), the significant part of the estimate is that we
can control the symbols by the local Jacobian.

we need to focus on points p € V

« Since supp a® cvt 401"

qo-qr-1°
» Our method is very close to the ones developed in [Riviere 2010; Dyatlov et al. 2022]. However, we’ve
changed a few things at the cost of being less precise on the exponent I'y ,,. Our aim was to treat our
problem as if we wanted to control the product of r triangular matrices.

Letus pick p € V;g“_qr_l . With (4-43), one sees thatif k, m € N, then d’"afljzl depends on d’”/a,(k,)(F_l(,o))

for several m’, k. Before going deeper in the analysis of this dependence, let us note two obvious facts:

« This dependence is linear, with coefficients smoothly depending on p.

o If d’"aﬁl_?l depends effectively on d”’/aﬁk/)(F_] (p)), then k' < k and 2k' +m’ < 2k +m.

Precise analysis of the dependence. That being said, let us pick mg, ko € N. Set Ng = 2ky 4+ mgo and
consider the (column) vector

Ar(p) =" (P 2eim=no € €D S"TU. (4-47)
k<ko,2k+m <N,

Here S"T U is the space of m-linear symmetric forms on 7,U. To define a norm on the fibers S" T U,
we can use, for f € S"T7U,

fr, ..., o)
”f”m,p = sup

- (4-48)
V1, U €T,U [lvy ||p o lum ”p

where ||v]|, for v € T,U is the norm induced by the Riemannian metric used to define J; in (3-8). Note
that, for any fixed neighborhood of 7, there exists a global constant C > 0 such that, for each a € C°(U)
supported in this neighborhood, one has

C'alicn < sup sup |d" allw., < Cllallcn.
m'<m peU
We will denote by y1, y», etc. elements of 7 :=Z(kg, mo) ={(k, m) € N?:k <kg, 2k+m < Ny}. We equip

Z with the lexicographic order < and write #7 := I'y, ,n, (see Figure 10). We order the indices of A, (p)
with <. A,(p) depends linearly on A,_;(F ~1(p)) and this dependence can be made explicit by a matrix

PO ()= (P (0))yy. oz, Where PY), (p) e L(S™ T

V1y2 Y1Y2 U, SmT;U) if Vi =(k,m), )/2=(k/,m/),

(o)
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\
k=ky\
¢ - -0- —Q\(ko, mo)

0
",
.
o,
.
.

o o o o—>

Figure 10. The starting point (ko, m) is represented by a diamond. The set Z corresponds
to the couple (k, m) € N? in the region under the dotted lines k = ko and 2k +m = Nj.
We’ve represented a family of arrows starting from a point y; € Z. The dotted arrows
poir)lts toward B such that y» < y;. The big red arrows points toward points y» such that
P )Elr » =0.

so that
Ar(p) =P (p) A,—1(F (). (4-49)

Notation. If y| = (k, m), y» = (m', k"), p,p’ € U and if A : sm’ T*U — S’”T*U is a linear operator,
we will denote by

I Nyt .20
its subordinate norm for the norms defined by (4-48).
Analyzing (4-43), it turns out that if y; = (k, m), y» = (k',m’) € Z, then:
o If k' > k, then P)I),(p) =

o If k =k, the contribution to d’"ar(k) (p) of aﬁk_)l comes from

d" ((ag,_,a,")oF~")(p)
=ay (F~ (p)) xd™ (a(k)loF )(p)+(derivatives of order strictly less than m for a,
=a, (F Y (o) x(dF 1 (p)®"d"a (k)l(F (p))+(derivatives of order strictly less than m for a(k) D-

(k) o)

In particular, if y; = (k, m) < y» = (k, m’) doesn’t hold, we see that P}fl n(p) =



SPECTRAL GAP FOR OBSTACLE SCATTERING IN DIMENSION 2 1077

Figure 11. We’ve represented the reduction of an element y € &, (kg, mg), i.€., the arrows
between y; and y;+; when y; # y;41. During the descent, the value of m can only increase
when k decreases strictly.

o If k' <k, we can have P}Slr;,z (p) # 0 with m’ > m. But, the use of the lexicographic order ensures that
y1 < > in that case.

Hence, P (p) is a lower triangular matrix and the diagonal coefficients for the index y; = (k, m) are
given by

Pl (p): f € S"TE o, U ag,_,(F~'(p)) x (dF " (p))®" f € S"T}U. (4-50)
Iterating (4-49), we have
Ar(p) =P ()P V(F (o)) - POFTD(p)AI(F' T (p)).

For y € Z, we define, see Figure 11,

EWM=r=0,....v) €T 1y, =V, ¥i <Vit1}
The triangular property of P allows us to write
A0y = > PV (p)-- PO (F~ "2 (0)(A1(F' ™ (0))y-
veE(Y)

Control of individual terms. Let us fix y = (k, m) and pick y € &,(y). We wish to analyze the operator

Py(p):= P (p)--- PS) (F~"2(p)).
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Firstof all, #{i € {1, ..., r — 1} : vit1 # ¥i} < Tkgumo- S0 let us write
iell,....r=1} iy #Fyl={n < <tal,

with d < Ty, .. We can set 541 =r, tp =0 and we can rewrite

Y=t BB B Bas oo Bas Basts - - s Bat1)-

3 h—1 ta—td—1 ta41—1q

For p € {1, ...,d + 1}, we introduce the operator

(tp) | e (r— (tp—142) , p—(r—t, 1 —
Dp(p) = Py s (F~"(p)) -+ Pyly "7 (F =070 (p)),

and for p e {1,...,d}
1 At —
Tp(0) = Py 5 (F~ 77"V (p))
so that we can write

Py (p) = Da1(p)Ta(p)Da(p) - - - T1(p) D1(p).

For p e {l,...,d + 1}, if B, = (k, m), we can see that
tp—1
Dyp)=| [] a4e F‘“‘”(p)} [(dF (F~ " ()" 0+ o (dF~ (F~™r=172 (p)))®"]

j:tp—l+1
tp—1

= [ [T ayo F(’f“(p)}(de“W”(F“fv)(p)))@m.
j=tp_1+1
We introduce the word
dp =41, " qr,-1,
and set p, = F~=)(p), Ly = F~=&=-1=D(p ). To estimate the subordinate norm of D,(p), we use
Lemma 4.6. Since p € Vy+, p) € V;; and we have
tp—1

[T agoF "7

j=l‘p_1+1

sup ||dF~Ur= =170 (p )|

+
ppevqp

IDp (0N 8p.0, =

tp—1

[] ag0 F‘“‘”(p)‘ < Cromo (I3 )N
j=tp,1+1

tp—1

1_[ ag; o F~=D(p)|.

Jj=tp_1+1

<(CIH"

To estimate the norms of 7, (p), we simply note that they depend smoothly on p,, which lies in a
compact set, so we can bound them by a uniform constant C;. This is not a problem since they appear d
times in P; with d < T’y m,. Consequently, we can estimate || P; (0} 5.y, F-¢-1(p)s

1P (D)l o0, F--0(0) < Choumo (Ugh -+ I, ) lag 5 (0)| < Crymy () 1ag 5 (0)1, (4-51)
where
d+1  1p—1
a7 =11 T[] agoF " (4-52)

p=1 j=tp71+l
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Here, the last inequality holds by applying d times (4-24), with d < I'y, m,, Once we’ve noted that

q9=4q1" qdi+1.

Finally, if y; = (k1, m), to estimate || (A (F'-r (PN, F1-r () We simply note that it depends smoothly
on F'~"(p), so that we can bound it by a uniform constant. Hence, we have

1P; (0) AL (F' " (o) llm.o < Choumo (T ¥lag 5 (0). (4-53)

Cardinality of £, (y). The bound we will provide is far from optimal but it will turn out to be enough for
our purpose. To count the number of elements in &, (y ), we remark that it is similar to counting the number
of decreasing sequences of length r starting from y. This number is smaller than the number of increasing

sequences of length r in {1, ..., 'y, m,} . Recalling that the number of sequences u; <upy <--- <u,
satisfying #u; = 1 and u, = b is equal to (btgz), one can estimate
rko.mo
b+r—-2 r
#,(y) < ; ( oy ) < Thymy (r — D Fomo. (4-54)

Finally, we can compute explicitly 'y, n, and we find Iy, m, = (ko + 1) (mo + 1 + ko).
Conclusion. We finally combine (4-54) and (4-53) to prove Proposition 4.10 (recall |a, | = ||y, < o[l o0):

k
sup  [[d™a% e o= sup (A (0)) tkomo) llmo.p
PEVgg4, 1 PEVgg4, 1

< > P AFE () llmg.p

v €& (ko,mo)
Iy N
S Fko,mor ko-mo Cko,mo(J;) Olaq,]j(p”

r N
< Cromor om0 (Il

Finally, we get as expected
k Thym N
lal® llemo < Crymor ™o (JHN [l |7,

4D3. End of proof of Proposition 4.8. Armed with these estimates, we are now able to conclude the proof
of Proposition 4.8 under the assumptions (4-31). Assume that this assumption is satisfied and construct
inductively the symbols afk) with the formula (4-43). Since Jq+ < Ch~4, it implies that n = O (log h).
Hence, we have, for r <n,

la®llen < Crmh ™" h= 28 log h|™em |||y < Crmh ™2™ R a7

The symbol #21%a* lies in ||ot IS5, " (T*R). Using Borel’s theorem with the parameter A’ = h'~2",
we can construct a symbol

o0 o0
+ .y kg 281k (k) _ k. (k) rocomp
Ago.g E (h)*h="a" = E h*a,” € |lallogSs,
k=0 k=0
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that is, for every N € N,

af o Zh" B = 0n"TPN |l

By construction of the a®, for every N € N, we have
U —0p,(a)HT" = R + 0" V||l

Fix some K > 0 such that min(1, ||«||%,) = O (h=%), so that lxlls = O (k—%). With (4-45) and our
estimates, we can control

||R(N) ” < CN]’ZN(I + |10ghlrk_pyl+1h—5(2N+15)h—K) < CNh—1581+N(1—231)—K
n — —= .
Since we can choose N as large as we want, we have finally proved that
—Op;, @) T = 0(h™). O

4D4. Norm of sums over many words. We’ll make use of the tools and notation developed in this
subsection to prove the following proposition. To state it, we introduce the notation

Qn, 7, Co) :={gq € A" : JF < Coh™"}. (4-55)

Proposition 4.11. There exists C = C(Cy, t) such that, for every Q C Q(n, t, Cy), the following bound

holds:
> U
qeQ

< Cllee||"[log h]. (4-56)

L2112

Proof. Throughout the proof, we’ll denote by C quasiglobal constants, i.e., constants depending on Cy, T
and the same other parameters as global constants. We will also be led to use a constant Cj: it has the
same dependence.

Step 1: First note that, since JqJr < Coh™", n satisfies the bound n = O (log h).
Step 2: If ¢ € Q(n, 7, Cyp), denote by /(q) = the largest integer such that

J+ < hf‘[/Z.

q0--q1-1 —
Since Jyy..q >h~"% JF > Ch™"/* and hence
-7
Jfg =C <Ch"2

qr-qn-1 —
q0---qi—1

We can then write ¢ = sr with s € Q(l, t/2,1),r € Q(n —1, t/2, Cy). It follows that we can write

Y u :2’1: Y. E.nUUs

qeQ =1 seQ(,t/2,1)
reQ(n-I,t/2,Cy)
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with Fj(s, r) = 1sco. It is then enough to show the bound

F < n . 4-57
1n§za§n § : 1(s, 1)U, Ug| < Clla|l% (4-57)
s€Q(l,t/2,1)
reQ(n—1,7/2,Cy)

In the following, we fix some 1 </ < n and we’ll simply write ) _( . to alleviate the notation. Note that
the number of terms in the sum is bounded by

10U, /2, 1) x Q(n —1,7/2, C)| < |Al' x |A]" ! < A" <h~ 9,

where Q = Clog|A|.
Step 3: We fix some large N € N and 8; € (7/2, 1/2). Recall that we can write

N-1

Us = (Oph ( > h"aé“) +Opa, 2 (ROTPONE ||a||i,o)) T,
k=0
N-1
U, =1"" (Oph(z h"aﬁ"’) + 02, 2 (RIT2ONTI ||a||gg’>),

k=0

with bounds on as(k) and aﬁk) given by Proposition 4.8.
We then use the formula for the composition of operators in lllglomp (T*R) (Lemma 3.3) and for simplicity,
we write Ly (a, b)(p) = (i*/k")(A(D)*(a ® b)(p, p). For 0 <k < N — 1, we set

asri= Y, L@’ al)).
]+k-+k+:k
Note that if j +k_ +ky > N,
ko k ko k
laf ) @ afPllcases <€ sup (el flon- lalH [l ons
my+m_=2j+13
—(Qk_+m_)8, 3, —(2k_ s
< Cj,k_,k+h (k—tm_)é1 p—(2k—+my) 1||a||go
—281(j+k_ -1
< Cj,k,,k+h 81 (j+k—+ky)—135; ”a”go
—28;N—138
< Cjx_ g b ells
and henceforth,
j+k_+k k- k 1-28,)N—158
O (W4 1a%) @ al*) || c2j113) = O (RI7BON=I g1 ).

As a consequence, we can write
N—1

Uy U =T"" (Oph ( > hkas,,,k)) T+ Opay 2 (120N 0 1),
k=0

It follows that

N-—1
Y v U =1"" (Oph(z hka(k))) T+ 02, 2 (R IT2ON=I8=0 ) 1
s,r k=0



1082 LUCAS VACOSSIN

where

a® =" F(s, r)agr. (4-58)
s,r

Suppose that N has been chosen such that
(1—=28)N > 1561+ Q.

The remainder term is thus controlled by the desired bound since it is of order O (J|«||%,).

Step 4: C 0 norm of a©. We have
a©® = Z F(s, r)a(o) (0)

where, by virtue of (4-37) and (4-38),
n—Il—1

l
as(o)zl_[aslfpoF_p, aV = l_[ a,, o FP.
p=1 p=0

As a consequence, we can estimate
n—Il—1

ja®) <Z|a<°>||a(°>|<1_[(2 |aq|)oF P x H (Z |aq|>oFf’< letI2%

qgeA = geA
Step 5: C™ norms of a® . We will show there exist constants Ck.m (depending only on Co, 81, T and
m, k) such that, forall 0 <k <N —1andm e N,

la®|len < Crh™ @)1 (4-59)

k k_ k
||a”||cm<Z||asrk||cm<Z > L@t al)lien

. jky+k_=k

52 Y 116 @ al )l caiim

.7tk +k =k

k— k
<> > @ e al e

s, r o jtky+k_=k
my—+m_<m+2j

Let’s compute

and hence

la®len < Com — sup DNl flen-llad flome (4-60)
Jtkytk o=k T
my+m_<m+2j

Let us fix j, k4, k—, my, m_ satisfying j+ky +k_ =k, m_+my <m+2j and let us estimate

k k_
D @ ene x Y llal D fen-
s r

We estimate the sum over s. The same kind of estimates will hold for r with the same methods. We reuse
the tools developed in the last subsections. Namely, we set Ny =2k +my, yy = (ky, m4), Z=Z(y4+) and

(As(p) = (d"a i<k, 2km=n, -
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We have shown that there exists a global constant C > 0 such that

lal flene <suplAs (@) <C Y 1P < Y Cnok, (O las 5(0)]

? Ve&(v4) Ve&i(ve)
<Cny i NN a5 (o),
)7651(V+)

where Cy, . depends on Co, 7, N4, ki and global parameters. We hence have to estimate

Y ) lasso)l

s ye&(ys)
Fix y € &(ay) and write it

)_/':(/317--~’181’132’---vﬂZ»---aﬁd’---713(17/361-‘1-17--"56]-‘1-1)’ Wheredirk+,M+9

3] Hh—1 ta—tig—1 tiv1—ta
and recall that
d+1  tp—1
as=T] T1 aor .
pzl.i:[p71+l

When one sums over s € A, the values of s at the indices #;, 1 <i < d, do not play a role and we write

;mmﬂ: Z Zdﬁl tﬁ (ZI%I)oF_U_D

sy €A sty €A p=1 j=t,_1+1 “s€A

!

d Iy l !

<|A] SuP(E |ag I) <K o < Crpmy g
P Nsed

As a consequence,

DY lasil < #EG)Chpm, Nl < Chpm, = D [l
s ye&i(ys)
which gives

k —TN./2 I ) —§1N. )
> lalens < Cpm iU = Dl < Crpm B0 el
N

where the last inequality (with a different value of Cy, ,,,) follows from the fact that / = O (log h) and
81 > /2. The same kind of estimates holds for the sum over r:

k_ —81N_ -l
S e en < o b el
r

Eventually, using (4-60), we get (4-59) since
Ny+N_=2ki+my+2k_+m_ <2ky+k_+j)+m=2k+m.

Step 6: Conclusion. We can conclude the proof of the Proposition 4.11. The bound (4-59) shows that, for
0<k<N-—1,a® eh o] S5 and thus SN hka® e S5, lleel%,. From the L>-boundedness



1084 LUCAS VACOSSIN

of pseudodifferential operators with symbol in Ss,,

N-1 N-1 N—1
HOPh(Z h"a“‘)) H <Y HEa®en <3N Cenh P T < Cllerll
k=0

k=0 m<M k=0 m<M
where C depends only on Cy, 7, 8;. Since ||T]| < 1, we get

= Cllellg,

> F(s.r)U,Us

s,r

which concludes the proof of Proposition 4.11. ]

4E. Manipulations of the U,.

4E1. First consequences. We now make use of Proposition 4.8 to deduce several important facts. We
go on following [Dyatlov et al. 2022]. In the whole subsection, we fix 0 < 4§ < §; < % and Cy > 0. We
define A7 =,y A"

Remark. The constants in O (h*°) depend on p and ¢ only through Cy, §, §1, not on the precise values
of p and ¢q. It will always be the case in the following and we won’t mention it anymore. As already
done, all the quasiglobal constants (i.e., depending on global parameters and Cy, §, 7, §1) will be noted
by the letter C.

Lemma 4.12. Let q, p € A™ satisfying V; NV, = @ and max(J,f, J,;) < Coh™%. Then
UpUg = O(h™) 2, 2.
Proof. By virtue of Proposition 4.8, we can write
Up =T Op,(a,) + O(h™).

Uy =Opy(a)T""' + O (h*).
With a} € [l ES5°™, a; € )2 S;™ and suppa, C V. suppa} C Vi. Since VS NV, = 2,
Op,, (a;) Op,, (a;) = O (h®) as a consequence of the composition of two symbols of Ss,. The constants
in O (h*) depend on seminorms of these symbols, themselves depending on Cy, , §;. Since 7" = O(1),

the result is proved. O

Lemma 4.12 will have interesting consequences, starting with the following lemma which enables us
to get rid (that is to say to control by O (h°°)) of words g where V;E = &, under some assumptions. In
particular, it can be applied without trouble to words of “small” lengths N < |log #|/(2A1), which could
also be deduced from applying Egorov’s theorem up to the global Ehrenfest time [log /|/(2A1).

Lemma 4.13. Let ¢ € A such that n = |q| < Collog h| and assume that V; = &. We suppose that one
of the following assumptions is satisfied:

(1) If m=max{ke{l,...,n}: Vq—()'“(]k—l
@) If m=min{k €{0,...,n—1}:
Then, Uy = O (h™).

< Coh_za.

—26
» < Cph .

# O}, then Jq_

0" "gm—1

| # O}, then J .

qu Gn— 4qn



SPECTRAL GAP FOR OBSTACLE SCATTERING IN DIMENSION 2 1085

Proof. We prove this lemma under assumption (i). This is similar under (ii). We letm =max{ke{l, ..., n}:
Vaogm 7D} and assume J, ' < Coh™?. Due to (4-12), it is enough to show that Uy,...,,, = O (h™).
Let us define / = max{k € {1,...,m}: Jq‘om%l < h™%} and notice that [ < m (if 4 is small enough). By
maximality of /, it is clear that J, g = h=e. According to the third point of Lemma 4.5,
J-
J117+1'"qm—| ~ ?q—oql;_l = Ch_a‘

Set p=¢q; - - - qm. We distinguish now between two cases:

. V; +J: Wesetr =gqq---q;—;. It follows that

max(Jp_, Jo) < Ch=°.

Moreover,

- AVt — Floy- —

V, W =F (V) =9

By Lemma 4.12, U, U, = Uy,..q,, = O(h™).
. V; = @: This time, we have maX(qu,,,qul, Jq;) < Ch™% and Vq_m N V(;I_"'(Im—l = @. According to
Lemma 4.12, Uy,..q,, = Uy, Uyy..q,,_, = O (h™). It follows that Uy,..4, = O (h™). O
4E2. Orthogonality of the Uy. We now focus on terms U, U and U;U, when V| and V" are disjoint,
under growth conditions of the Jacobian. The following result shows that the operators U, and U, are (up
to O (h™)) orthogonal. These estimates will turn out to be important to apply Cotlar—Stein-type estimates.

Proposition 4.14. Assume that q, p € A~ are two words of same length |q| = |p| = n satisfying
VNV =@ and max(J;, J.F) < Coh™. Then,
Uy U; = 0(h®™),
U Up= O(h™).
Before proving it, we need the following lemma, whose proof relies on the iterative construction of the
symbols a,}t.

Lemma 4.15. Assume q, p € A~ are two words of same length |q| = |p| = n satisfying max(J,, J;) <
Coh ™. Then,

UyUy = Opy(a)) Op,(a))* + O (h™),

U,Up =Opy(a, )" Op,la,) + O(h™).
Proof of Lemma 4.15. We prove the first equality. The second one could be treated similarly. Recall
the construction procedure of Section 4D. We adopt the same notation. We will show by induction on
ref{0,...,n— 1} that

Vi = Ugyeegr Upgep, -y = OPn(@gg.cq, ) OP (@, )"+ OH).

The case r = 1 follows from

M Ay Ay M* = Op,(a )TT* Opy(a, ) + O(h*) = Opy(a,) Op,(a, ) + O (h*),
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where we use the fact that T7* = I 4+ O (h*°) microlocally in V+0, Assume that the assumption is satisfied
for r, namely
V, =O0p, (@}, ) Opyat,.., )+ OH®),
and let’s prove it for r + 1:
Vis1 = MA, VA, M*
= MA,, Op,(a, . ) Op(ay, ., VA M*r40(Hh™)

= Op, (@}, )TT*Opy (@, )" + O(h™)

=Opy(a; ) Opylay, ., )"+ Oh>).
The last equality follows from 7T7T* = I 4+ O (h*°) microlocally in V; and the one before is due to the

recursive construction of the symbols a;g__ 4 1n the Section 4D. (I

Proof of Proposition 4.14. Let us begin with the first equality. Consider the largest integer [/ such that

+ + -4
maX(JfIO"'fﬂfl’ JPO“'PFI) = h™.

Wesetq. =qo---q—1 and g, =¢q; - - - q,—1, and define similar notation for p. We obviously have
Uy U; =U, U;_ U;e U;ﬁ .
We then consider two cases:
« V, NV, =2 we may write
Uy Us_ =T'Opy(a, )Op,(a, )T+ O(h™).
Since, V, NV, =, we can use the composition formula in S;lomp to conclude Opy,(a,_) Op,(a, )" =
O (h*), which gives the desired result, recalling that U, = O(1).

. V;e N V;; # &: In this case, we use the previous lemma and we can write

Uy U, _=Op,(a;_)Opylay )+ O ™).

By virtue of the second point of Lemma 4.5, th ~J ;l. Moreover, by maximality of /, either th o> ht

+ )
or ‘]pepl > h~°. But

+ o gt
‘]q<—qz Jq<—'
Hence, th ~ h~%. Using now the third point of Lemma 4.5, we conclude that
oo gt b
Jo ~J, ~h.
This estimate allows us to write
UyU; =T""' Op,(a, ) Op,(a;_ ) Op,(a}_)* Op,(a, ) (T +0h™),

with all the symbols in A= Sglomp for some M > 0. To conclude, we use the composition formula in this
symbol class, noting that

+ - + - _rloyv-Av-) —
V. NV, NV v, =Fy,nY,)=2.
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To deal with the second equality, we consider the smallest integer / such that

+ + -5
<
max(Jy..q, > Ipp,) S

As before, we write g.. = qgo---¢q;—1 and ¢, = ¢q;---¢gn—1, and define similar notation for p. We
obviously have
U;‘Up = U;(_U;_} Up_ Up_.

We distinguish the cases V7 NV} =@ and V NV, # @ and argue similarly. O

4F. Reduction to subwords with precise growth of their Jacobian. Recall that we are interested in a
decay bound for ||9tMoFN1|| where 9 = M(Id —Ay) = quA MA,. For this purpose, we take the
decomposition MM =3~ _ v, Uy.

If g € AN, either V; = &, and in this case JqJr = 400, or V; # &, which implies that Jq+ > MM >
h~' > h~7. In both cases, the following integer is well-defined:

n(q) = max{k € {1, N} : <h7T). (4-61)

+
J‘INl—k“'QNl—l —

We then set ¢ = gn,—n(g)—1 - - - gn,—1. The case V,, = & is irrelevant. Indeed, if ¢ € AN and if V,, = &,
then U, = O(h*), as an obvious consequence of Lemma 4.13. Then, we set

0={geAV v, +0) (4-62)
so that, due to the fact that |AN I = O (h—™), for some M > 0, we have

MmN =" Uy + 0(h™).
q€Q
We partition Q in function of the length of ¢, and the value of gy,—;. Namely, we set

Qo(n,a)={q € Q:lq:| =n, qn,—1 = a}.
We finally set Q(n, a) = {q: : ¢ € Qo(n, a)}, which is simply the set of words g € A" such thatg,_; =a

and J)F  <h7" < J. Note that every word ¢ € Qo(n, a) can be written in the form g = rp, with

peQ@n,a)and r e AN~ We deduce that, modulo O (h™),

SUES 3 M IS 3 3ib JEASS 35 3 () A TEd

n=1acAqeQy(n,a) n=1acA peQn,a) n=1acA “qeQ(n,a)
reAN1—
As a consequence, we get
NN < CNyJA] sup [I9YU gy llleellos)™ ", (4-63)
1<n<N;
acA
where
Uotay= Y Uy (4-64)
qgeQ(n,a)

Since N1 = O(log h), the proof of (4-14) is reduced to proving:
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Figure 12. Two words ¢, p € Q(n, a) are close to each other if V; and VI‘," lie in the
h®-neighborhood of the same unstable leaves, as stated in Definition 4.17.

Proposition 4.16. There exists y > 0 such that, for h small enough, we have

N
IM™Ugn,all <

n+No (4-65)
oo

1<n<n lle]|
acA

4G. Partition into clouds. We fix 1 <n < Ny and a € A. We aim at gathering pieces of mioy 0(n,a)
into clouds and we want these clouds to interact (with a meaning we will define further) with only a finite
and uniform number of other clouds, so that the global norm of [uddy 0(n,q) |l can be deduced from a
uniform bound for each cloud.

Recall that §y and 7 (see (4-2), (4-3) and (4-5)) have be chosen such that

b+do<1, b<r.

We start by defining a notion of closeness between two words q, p € Q(n, a). We choose ¢; as in
Lemma 4.4.

Definition 4.17. Let g, p € Q(n, a). We say that these two words are close to each other if there exists
po € T NF(V,(g3)) such that,

forall p €V UVS,  d(p, Wu(po)) < h°.

Otherwise, we say that ¢ and p are far from each other. See Figure 12.

Remark. By the definition of VI, if ¢ € Q(n, a) and if p € VI, then p does not lie in V,, but F_l(,o)
does. Hence, we work with F(V,) instead of V,. Moreover, the set F'(V,(e,)) is chosen to fit well in
the computations below and in particular in the proof of Lemma 4.19. We could replace it by V. (Ce»),
where C is any Lipschitz constant for F.

The important fact on words p, ¢ far from each other is that the associated operators MM U, MMy,
are almost orthogonal:

Proposition 4.18. Assume that q, p € Q(n, a) are far from each other. Then,
MM UH* MU, = 0(h™), (4-66)
MMM UM U)* = 0 (h™). (4-67)
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We will need the following lemma.
Lemma 4.19. If q, p € Q(n, a) are far from each other, there exist words p1, q1, p2, q> such that

* [pil=lq1l, |p2l = Iq2l.

* 9=4192, P = pi1p2.

VLNV, =2

e max(J}, J;) < Ch=" (for some global constant C > 0).
In particular, V; NV} = @.

Let’s momentarily admit it and prove the proposition.
Proof of Proposition 4.18. Fix q, p € Q(n, a) far from each other. Since V; N V;," = &, we have
Uy U; = 0(h™) by virtue of Proposition 4.14. Hence, using the polynomial bounds ||| = O (h=M)
(for some M > 0), we have

MMMy (OMNU ) = 0(h™).
To prove the first point, we write
MU U, = Y UpURURUU,Up,.
s,te ANo

Hence, it is enough to show that U;Z USU:Up, = O(h*) uniformly in s, ¢. To do so, we note that
+ +
Vl]zs n szt
Jre<CItIr < CetNop=b < cp=Cott)
—_— s q2 p— J— 9

q28
+
JPzt

c FMwinvi) =2,

2

< Ch—(50+b)

and apply Proposition 4.14, with § = (5o +b)/2 < % (here we use condition (4-3)). [l
We now prove the lemma.

Proof of Lemma 4.19. Consider q, p € Q(n, a) far from each other. Consider the smallest integer m

such that V‘};'“Qn—l N V;rm,__pnfl # &. We will show that m > 0 and set p» = ppu_1-- Pn_t1, @2 =
gm—1-"qn_1. Pick p € Vc};quq N V;:n"'Pnfl' By choice of &, after Lemma 4.4, there exists pp € T

such that d(F~(p), F~"(pg)) < &5 fori € {1, ..., n —m}. In particular, d(F~'(p), F~'(py)) < &> and
F~1(p) € V,, so that py € F(V,(g2)). Since, g, p are far from each other, there exists p; € V; UVIJ,r such
that d(p1, Wy (po)) > h® (otherwise, it would contradict Definition 4.17).

Suppose for instance that p; € V; c Vv Hence, d(F~ (pg), F~(p1)) < 2e0+ &, for i €

qm*qn—1"
(1,...,n—m). From (3-17), d(p1, Wa(p0)) < C(J2 " (pp))~" and hence, J2 " (pp) < Ch™".

n—m ~ Jt ~ Jt : :
But, J"7"(po) me_,.pn_l qu_,.qn_], which gives
+ + —b
<
maX(me"'pn—l’ qu'“qll*l) - Ch *

Since min(J", J p+ ) > h~" > h~° (here we use (4-5)), we cannot have m = 0 (if 4 small enough). Thus,
we can set pr = pm—1-+* Pn—1> 92 = qm—1" - qn—1, Which satisfy the required properties by minimality
of m. U
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We now decompose Ugn,q) into a sum of operators, each of them corresponding to a cloud of words.
In the following, we’ll use the term cloud to mean a subset Q C Q(n, a) and we’ll adopt the notation

+ _ +
ve=UW
qeQ
and the definition:

Definition 4.20. We say that two clouds Q;, Q> do not interact if, for all pairs (q1, ¢2) € Q1 X Q»,
q1 and ¢ are far from each other.

The existence of such a decomposition follows from the key proposition (see Figure 13):

Proposition 4.21. Suppose gy is small enough. There exists a partition of Q(n, a) into clouds Qy, ..., Q,
and a global constant C > 0 such that, fori =1,...,r:

(i) There exists p; € T such that, for all p € Vgi, d(p, Wu(pi)) < Ch®.

(1) If Q; interacts with exactly c; clouds, then ¢; < C.

Remark. Actually, » and the clouds Q; depend on n and a. We do not write this dependence explicitly
here to make the notation lighter. The second point is relevant since a priori, the only obvious bound on
r=r(n,a)is |r| <|A|", where n = O(logh).

Proof. Keeping in mind that, for all ¢ € Q(n, a), we have V" C V7, we fix p, € Vf. If g9 is small enough,
VT does not intersect the boundaries of W, (p,) and W, (p,).

For ¢ € Q(n, a), there exists p; € T such that d(F~i(p), F~! (pg)) < & for all p € V; and for
i=1,...,n, according to Lemma 4.4 and since J‘;r ~ht,

d(p» Wu(pq)) 5 Chit,

d(pa, pg) < C(e2+&p) and hence, if &9 is small enough, z4 := Hj, (pg) (here, Hj : B(pa, &) = Ws(pa))
is the unstable holonomy map defined before Lemma 3.20) is well-defined, and depends Lipschitz-
continuously on p, (with global Lipschitz constant).

Next, consider a maximal subset {z1, ..., z,} C{zq, g € Q(n, a)} which s h"® separated. By maximality,
for every g € Q(n, a), there exists i € {1, ..., r} such that [z; —z4| < h® and we use these z; to partition
Q(n, a) into clouds Q;, where fori € {1,...,r}, |z; —z4| < h® for all q € Q;. We now show that this

partition satisfies the required properties.
Letie{l,...,r}, g€ Q;and p € V; . By local uniqueness of the unstable leaves, we may assume
that g is small enough so that W, (pg4) N Vj = Wu(zg) N Va+ . Hence,

d(p, Wu(zg)) <Ch™".
Since the unstable leaves depend Lipschitz-continuously on p € T, we have
d(p, Wau(z) < Clzi — 24| + Cd(p, Wu(zg)) < Ch® + Ch™ < Ch".

This gives (i).
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Wi (0a)

Figure 13. We gather the six small sets V, into three clouds corresponding to z1, 22

and z3. Here, Q1 = {q1}, Q2 = {q2, ¢3, q4} and Q3 = {gs, gs}. The clouds Q; and Q,
interact. The dotted lines draw tubes of width Ch® around the unstable leaves W, (z;).
The sets V, have width of order h*.

To show (ii), suppose that Q; and Q; interact. Then, there exist (¢, p) € Q; x Q; and pg € T such
that, for all p € VUV, d(p, Wu(po)) < h®. Tt follows that d(z4, W, (po)) < Ch™ +h® < Ch® and if
we denote by zo = H ;)‘a (po) the unique point in W, (og) N Ws(p4) then [zg —z4] < C h®. The same is true
for p and we have |74 —zp| < Ch® and eventually, |z; —z;| < Ch®. Since zi, ..., z, are hb—separated, we
see after rescaling that the number of j such that Q; and Q; interact is smaller than the maximal number
of points in B(0, C) which are 1-separated (one can for instance bound it by (2C + 1)2, but what matters
is that it is a global constant). O

This partition into clouds allows us to decompose MM U, 4) into a sum of operators

B =MMUg =Y MU, MMUgua =) Bi. (4-68)
qeQ; i=1

The use of Cotlar—Stein theorem [Zworski 2012, Theorem C.5] reduces the control of the sum by the
control of individual clouds:

Lemma 4.22. With the above notation, there exists a global constant C > 0 such that

MM Ugall < C sup [Bi]l + O ™). (4-69)

1<i<r

Proof. Cotlar—Stein theorem reduces to control
1/2 1/2
mIaXZIIBEkBJII 2, mf‘XZ”BjBfll 2.
J J

Fixiefl,...,rh
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If Q; and Q; do not interact, then ||B;“Bj||1/2 (resp. ||BjBl.*||1/2) is a sum of terms of the form
(MM UH*(MNU,) (resp. (MNUL)(OMMU)*), where p and ¢ are far from each other. By virtue
of Proposition 4.14, these terms are uniformly O (4*°) and since the number of terms in the sum grows at
most polynomially with £, we can gather all these terms in a single uniform O (h*°). As a consequence,

we have
STUBBIIT < > BB+ 0(h™)
J Q; and Q; interact
< ) max|Bill+ O™ < Cmax || Bl + O(h),
Q; and Q; interact k k
and the same holds for the second sum. This gives the desired inequalities. (I

The proof of (4-14) and, as a consequence, of Proposition 4.2 is then reduced to the proof of:

Proposition 4.23. There exists y > 0 such that the following holds for h small enough. Assume that
Q C Q(n, a) satisfies, for some global constant C > 0,

there exists pg € T such that for all p € VJQF, d(p, Wy(po)) < Ch®,
where b = 1/(1 + B) is defined in (4-2). Then,

No
1Mol _
loeflog™
5. Reduction to a fractal uncertainty principle via microlocalization properties

In this section, we reduce the proof of Proposition 4.23 to a fractal uncertainty principle. To do so, we aim
at showing microlocalization properties of the operators involved. The dissymmetry between Ny and N
in the decomposition N = Ny + N will appear clearly in this section. Since Ny is below the Ehrenfest
time, we can actually use semiclassical tools. By contrast, things are more complicated for operators Uy,
with g € Q(n, a), and we’ll use methods of propagation of Lagrangian leaves. These methods are inspired
by [Anantharaman and Nonnenmacher 2007a; 2007b; Nonnenmacher and Zworski 2009] and are also
used in [Dyatlov et al. 2022].

5A. Microlocalization of ™. We first state a microlocalization result for 910, This is the easiest one
to obtain since Ny is below the Ehrenfest time. We recall the definition of 7_, the set of the future trapped
points
T =()F"W)
neN

and focus on 71°° := 7_ N T (4gg). The set 7_ is laminated by the weak global stable leaves. Hence, if
€o 1s small enough, ensuring that the boundaries of the local stable leaves W;(p), p € 7T, do not intersect
T (dgp), we have

7 [ Wi (o).
peT
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When g € AM and V, #9, V; liesin an O (h%*/1) neighborhood of a stable leaves, as stated in the
following lemma. In the following, we write

5y = 8y (5-1)
2 =00 e
We recall that we have defined b in (4-2) and t in (4-6) such that < 7 < 1 and 6, + 7 > 1 (see (4-5)).
Moreover, No = [(8o/11)|log h]].

Lemma 5.1. There exists a global constant Cy > 0 such that, for all ¢ € AN satisfying V, #9,
d(V; . T2) < Ch™.

Remark. In the end of this section, the use of C, will always refer to the constant appearing in this
lemma. On other places, we keep our convention on global constants, denoting them always by C.

Proof. We already know by Lemma 4.7 that there exists C > 0 such that if V~ # &, there exists po € T
such that

_ C
J‘I

But J, > eMoNo > c=1p=%r/*1 Finally, d(V;, TI°°) < Ch®, as required. O

The following lemma allows us to construct symbols in nice symbol classes with supports in /°
neighborhood. Its proof can be found in [Dyatlov and Zahl 2016, Lemma 3.3].

Lemma 5.2. Lete > 0and S € [O, %[ Let Vo(h) C Vi(h) C R? be sets depending on h and assume that,
for0<h <1, d(Vo(h), Vi(h)) > eh®. Then, there exists a family x;, € Cfo(Rd) such that, for all h < 1:
e xn=1o0n Vy(h).
e supp x C Vi(h).

o For every a € N9, there exists Co, depending only on ¢ such that, for all x € R? and for all 0 < h < 1,
18% x4 ()] < Cah ™2

Applying this lemma with Vo (h) = T1°°(2C,h%), Vi (h) = TI°¢(4C,h®) with &€ = 2C5, we consider a
family of smooth cut-offs x, € ngomp and we can consider it as an element of S;zomp(U ) since (at least
for i small enough) the support of y; is included in U. We are now ready to state the microlocalization
property of 9N,

Proposition 5.3. MmN = MmN Op,, (xn) + O (h™) 12v)— 12()- (5-2)
Proof. We need to show that EDINO(Oph(l — xn)) = O(h*). To do so, we take the decomposition
MmN =3~ geAto Uq. Since the number of terms in this sum grows polynomially with 7, it is enough to
show that,

forall g € AN, U, (Op,(1— xn)) = O(h™),

with bounds uniform in ¢. We then consider two cases:
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» V, =@ Lemma 4.13 applies. Indeed, if m < No and V,

20 Gmt # J, we have

Joggmy €™ <M < Ch™,

Hence, U, = O (h*), with global constants in the O (h*).

« V, #@: We apply Proposition 4.8. Since J,~ < Ce*1"0 < Ch™%, we take some 8; € |89, 5[ (in particular,
8y < &) and we can write U, = TNo Op,, (aq_) + O (h®°), with a, € Sglomp(U) and supp agz C Vq_. Noticing
that x, =1onV, C T1¢(2C,h%), the composition formula in S;lomp implies that Opj,(a, ) Op;, (1 — xn) =
O (h™). Since the seminorms of a, are uniformly bounded in ¢, the constants appearing in O (h*) are

uniform in q. ]

SB. Propagation of Lagrangian leaves and Lagrangian states. To study the microlocalization of Uy,
we’ll use the same strategy as in [Dyatlov et al. 2022], the authors themselves inspired by [Anantharaman
and Nonnenmacher 2007a; 2007b; Nonnenmacher and Zworski 2009]. We cannot show that U, is a
Fourier integral operator since the propagation goes behind the Ehrenfest time. Instead, we show a
weaker result which will be enough for our purpose. The idea is to decompose a state # in a sum of
Lagrangian states associated with Lagrangian leaves almost parallel to unstable leaves, what we will
call horizontal leaves (because we will consider them in charts where the unstable leaves are close
to be horizontal). Studying the precise behavior of these states, we can get fine information on the
microlocalization of Uju. Roughly speaking, we’ll show that if u is a Lagrangian state associated with
an original horizontal Lagrangian £, ¢ C V,,, then Uju is a Lagrangian state associated with the piece
of the evolved Lagrangian F" (L, ¢) inside V; .

To define “horizontal” Lagrangian leaves, we need to work in adapted coordinate charts in which the
notion of horizontality (thinking W, (p) as the reference) makes sense. For this purpose, for g € A, we
consider charts centered around the points p,, associated with the fixed macroscopic partition of 7 by the
Vy = B(py, 2¢0). First, we consider symplectic maps

kg : Wy C Uy, - V, CR?
satisfying (we denote by (x, &) the variable in U and (y, 1) in R2):
(1) B(pq, Ceg) C W, for some global constant C > 2.
@) k(pg) =0, dic(pg)(Eu(py)) =R x {0} : dic(pg) (Ey(py)) = {0} x R.
(3) The image of the unstable leave W, (p,) is exactly {(y,0) : y € R} N Vq.

Theses charts are for instance given by Lemma 3.22 (at this stage, the strong straightening property is
not necessary). In these adapted charts where W, (p,) coincides with R x {0}, the horizontal Lagrangian
leaves will be the of the form

Co:=1{(,0):y eR}. (5-3)

Finally, we fix unit vectors on E, (p,) and Es(p,), e,(pq) and es(p,), used to defined the unstable and
stable Jacobians in Section 3C. Let’s write

qu(eu(pq)) = ()Mq,u, 0), qu(es(pq)) = (0, )\q,s)-
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_(*qu O
p= (5 )

Ry p €Wy Dyicy(p) € Vy := Dy(V,).

Note

We dilate the chart k, and define

5B1. Horizontal Lagrangian and their evolution. Let us fix a word ¢ € A" and let us define
Lo =g (Co N Vi) N Vy,. (5-4)
Then, let’s define inductively
Lgyg.0 = F(Lgyq;1,0) N Vg5 (5-5)
which allows us to define £, . One can check that
Lgog=F ' WVHNF" Ly (5-6)
The term F~! comes from the definition of V; :

/oeV,;|r < foralll <i <n, F_i(p)quH.

Finally, let’s define
Cq.0 =Kg,_,(Lq.0) (5-7)

We first focus on one step of the iterative process.
InV, C R2, we use the notation B, (0, r) for the cube]—r, r[ x |—r, r[. We keep the subscript g to
keep track of the chart in which this cube is supposed to live. Finally, we set

B4(0,r) =D, (B,(0,r)) C V.

B, (0, r) is simply a rectangle centered at zero with size only depending on g (this is also a ball for some
norm in R?). The advantage of Eq and i, compared with B, and «, will appear below. However, &, is
not symplectic, and for further use, it is not possible to use i, as a symplectic change of coordinates.

Let g, p € A and suppose that V, N F - (Vp) # . As a consequence there exists a global constant
C’ > 0 such that d(F(pg), pp) < C’gp and if C in (1) of Lemma 3.22 is large enough, we can assume
that, for some global constant C; > 0,

kg(Vg) C By(0,Cie0) C Vg, kp0Fok, ' (By(0, Cigg)) C V. (5-8)
The following map is hence well-defined:
Tpq :=kpo F oy : By(0, Cieg) — 7, 4(By (0, Ci£0)) C Vp:

Tp,4 1s nothing but the writing of F between the charts V,, and V),. Note that since the number of possible
transitions is finite, we can assume that C; is uniform for all ¢, p € A such that V, N F -1 Vp) #9.
We also adopt the following definitions and notation:
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Definition 5.4. Let G, : |-Ci&9, Ci59[ — [—Ci&9, C1&0[ be a smooth map. It represents the horizontal
Lagrangian
Le, = D7 ({(y. G4(y)) : y € 1=Cie0. Ci&ol}) C B, (0, Ci20) C V.

We say that such a Lagrangian lies in the y-unstable cone if

IG, lloe < 7,

and we write G, € CZ(C180, y).

Remark. This is where the use of i, and Eq turns out to be useful; to represent horizontal Lagrangian
in V,, we use the cube B, (0, C1&9) C V, of fixed size.

With this definition, we show in the following lemma an invariance property of the y -unstable cones:

Lemma 5.5. There exist global constants C > 0, C; > 0 such that if e is sufficiently small, then the
following holds:
For every G, € CZ (Cr&0, Cep), there exists G, € C;‘)(Cleo, Ceg) such that:
(i) Tpq(L6,) N By (O, Cre0) = Lo,

(i1) For some global constants C;, | > 2, we have |G4|lct < C = |Gllcr < C.

Moreover, let’s define ¢y : 1—C1&9, C1e0[ — R by

Yq =¢qp(yp) — (yp’ Gp(yp)):DpoquoD;l(¢qp(yp)’ Gq°¢qp(yp))-

Then, ¢,q is smooth contracting diffeomorphism onto its image. In particular, there exists a global
constant v < 1 such that ||<]§;,q||c><> <.

Proof. Take C; large but fixed (with conditions further imposed) and assume that gy is small enough
so that (5-8) holds. Let us define A, = J{'(p,) > 1 and 4 = Ji(py) < 1 and let us fix some global v
satisfying,

forall g € A, max(kq_l, Mg) <v <1
Recall that e, and e, are C'¢ in p. We write dy and 0, to denote the unit vector of R x {0} and {0} x R
respectively. We fix a constant C > 0 with conditions imposed further and we assume that || G’p loo < Ceo.

Welett=D,o1,40 Dq_1 (we drop the subscript for T to alleviate the notation). In the computations
below, the implied constants in the O are global constants (depending also on the choices on «):

e 7(0) =k, o0 F(p,) = O(gp).
o d7(0) = dR p(F(pg)) 0 d F(p) o [dig(p)] ™"

* dT(0)(9y) = dicp(F(pg))(Aqeu(F(pg))) = Aq(dkp(pp) + O(e0))(eu(pp) + O(£0)) = Aq0y + O (£0),
where we use the Lipschitz regularity of p — ¢,(p) in the second equality.

e Similarly, d7(0)(d,) = 149, + O(eo).
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(It is here that we use the renormalization of «, into k). Eventually, we use the fact that 7 —7(0) —d7 (0) =
0] (C] SO)C] (B(0,C150)) and we get

T, ) = gy +3r (o), gn+0-(v. ), (3, m) € By (0, Creg), (5-9)
where y,(y, n) and n,(y, n) are O(Ci&p) 1. Before going further, let us show that we can fix C such that
(y.1) € B0, Creo) = |ugn+n-(y. M)l < Crg. (5-10)

To do so, let us note that in fact T — 7(0) — d7(0) = 0((C180)2)C0(B(0’C180)) and hence if (y,n) €
Eq (0, C1&p), we have

n-(y, M| = 0(20) + O((C10)*) 00,1000 < C'e0(1 4 Cieo).
Assume that C; is large enough such that vC; +C’ < C1(v+1)/2. If (y, n) € Eq(O, Cigp), we have

v+1
2

g+ (v, | < vCrag+ Cleg(1 + Cleg) = (€132 + Chg ) eo.

This fixes Cj. Since C; is now a global fixed parameter, we can remove it from the O in the estimates.
If &9 is small enough, depending on our choice of Cy, (5-10) holds.

To write the image of the leaf as a graph, we observe that, if ¢y is small enough (depending only on
global parameters) the map

Yy el=Cieo, Creol = Agy + ¥, (v, G4(y))

is expanding and we can impose |1/'| > v~ In particular, Im ¥ contains an interval of size 2v~'Cjey.
Moreover, ¥ (0) = y,(0, G4(0)) < [y llc1 1G4 (¥)| = 0(83). We claim that if &g is small enough, Im
contains |—Cj &g, Ci&ol. Indeed, it suffices to have
v Creg — ¥ (0)] = Ciep.
But we have
Cieo+ ¥ (0)] < Creg(1+ O(ep)) < Creqv™

if 14+ 0 (g9) < v~ a condition that can be satisfied if &q is small enough. Hence, ¢ := Dpg = 1//|]__1Cl c0.Creol
is well-defined and we set

Gp(y) =1gGq( @) +n-(@ (), Gg(d(y)), yel-Cieo, Creol. (5-11)

By definition, it is clear that 7, ,(Lg,) N Bp(0, C169) = L, and (y, Gp(y)) = (¢ (), G4(¢(y))). The
map ¢ is obviously a smooth contracting diffeomorphism and ||¢’|| < 1/inf |¢/'(y)| < v. Moreover, due
to (5-10), |G, (y)| < Ci&p. To prove that G, € CZ(CH?O, Cegp), we compute

G,(y) = 1g Gy (@ () x ¢'(y) + By + 3yny x G ()P (¥),
|G, ()| < v*Cep+ O(eo(1+ Cep))v < [V?C +vC'(1 4 Ceo)leg
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for some global C’ > 0. If we assume v> +&oC’v < 1, which is possible if ¢ is small enough, then we
can choose C large enough satisfying

Cx (V2 +vCe)+vC <C.

This ensures that ||G’p loo < Cey.

Finally, we prove (ii) by induction on /: The case [ = 1 is done. Assume that there exists a constant C;
such that [|Gyllcr < C; = |Gpllcr < C;. We want to find a constant Cy fitting for the C'*! norm.
Using (5-11), we see by induction that the (/ + 1)-th derivative of G, has the form

Gy () = @' O X G0 X (148, (7, §ON) + PGy (). G ),

where Py (7o, ..., 1) is a polynomial with smooth coefficients in y. Hence, there exists a constant M (C;)
such that for y € ]=C9, Cigol, |Py(Gy(), ..., GY ()| < M(Cy). Since

1o’ A+ 3,m, (v, pOIN] < V(1 +69C") 1=y

if &g is small enough ensuring that v; < 1, we can take

M(C
Cl+1 =max(Cl, ( l))

1-— V1
Indeed, with such a constant, assuming that |G ||ci+1 < Ci41, we have

GSFV )| < Crvi + M(C) = Cra. .

Armed with this lemma, we can now iterate the process and get the following proposition describing
the evolution of the Lagrangian Cy ¢.

Proposition 5.6. Assume that &g is small enough. Then, for everyn e N*, g € A", and 0 € R, there exists
an open subset 1y ¢ C R and a smooth map Gg4 ¢ such that.

* Cao =1{(y.Ggo(y) 1y € lgp}

. ||G:1’9||OO < Ceg for some global constant C.

o Foreveryl > 2, |Gy llct < C; for some global C;.
o If ¢q.0: 140 — Ris defined by

Kgus 0 F" " ory (8g.0(),0) = (v, Ggo(y).
Then, for some global constants C > 0and 0 <v < 1, ”¢t/179 | <Cv

Proof. Assume that L, ¢ # J; otherwise, there is nothing to prove. In particular, we can restrict our
attention to small 6, [0| < Cy&o. As a consequence, for every i € {1, ...,n}, F(V,;_,) NV, # . Hence,
we can consider the maps 7; := 1, 4,_, and since we assume that «,, (V,,) C By, (0, Cy&9),

Cyogi.0 = Ti(Copgi_1.0) Mg Vy;)-
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We start with a constant function Go € C(C1, 0) such that Lg, = Cy (it suffices to take Go = Ay s0)
and we inductively apply the previous lemma to show the existence of a family G; € ng (Cr80, Ceyp),
0 <j <n—1, such that:

(1) i (Lg,) N By (0, Crep) = L
i) Giller = Cr.
(iii) If we define ¢; : |—C1&9, C180[ — 1—C10, C180[ by
(. Gi(») =Dy, 0t 0 D' (¢i(»). Gi—10$i ()

then there exists v < 1 such that ||¢;[loc < V.

i+l

(iv) Cyy-..q;,0 1s an open subset of L, .

We have
Ls,, =D, (. Gu1(») : y €1=Cieo, Creol}).
This can be also written

L6, =10 2" GuiOhg ) : Iyl < A", Cieo).
It suffices to consider
Gao( =25" Gn1(Orgyud),
Ijg={yel-r" ,Cigo. 1, ,Cieol: (v, Ggo(y)) €Cyp}.
Gg.6(3) =2y 10 0 1(hg,_,uy)- O

5B2. Evolution of Lagrangian states. Once we’ve studied the evolution of the Lagrangian leaves starting
from Cy, we can study the evolution of the corresponding Lagrangian states. In our case, since the leaves
stay rather horizontal, the form of the Lagrangian states we’ll consider is the simplest:

a(x)eillf(X)/h’
where a is an amplitude and i a generating phase function. It is associated with the Lagrangian,
L={(.¥'():yesuppa}.

For g € A, we quantize ;. Remind that we denote by k, the integer such that V,;, € Uy, . There exist
. . comy com; —
Fourier integral operators B, B; €l p(Kq) x 1y P (Kq b,

B,:L*(%) — L*(R), B, :L*(R) — L*(Y},)

such that they quantize k, in a neighborhood of «, (17[1) X ]7[1. Moreover, we impose that WF, (B, B;) is
a compact subset of R2. We will still denote by B, and Bé the operators

B;=(..... B .....00: L*(Y) > L*(R), B, ='(0..... B, ,....0): L*(R) > L*(Y).
— —
kq k,,

If supp(c,) C V, and if C denotes the operator-valued matrix with only one nonzero entry Op,(c,) in
position (ky, k), then as operators L2(Y) — L%(Y),

B,B,C=C+O(h™), CB,B,=C+0h™).
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The proposition we aim at proving is the following:

Proposition 5.7. Fix Co > 0. Foreveryn € N, g € A" and 0 € R satisfying
n < Collogh|, 101 =Co (5-12)
and, for every N € N, there exists a symbol ag g n € CX°(14,0) such that
(i) Uy(B; @'y =MA,,_ B, (eV4/"agon)+OHY)p2,
(i) llago.nllc, < Cryh~C0leB,

(iii) there exists § > O such that d(supp(aq.o,n), R\ Iy ne) =9,
where V4 ¢ is a primitive of G4 9 and B > 0 is a global constant.

Remark. ¢ Asusual, 8, C; y and Cy depend only on F, A, B, B(;, k4 and the indices indicated in their
notation.

o In other words, the Lagrangian state e/®)/" is changed to a Lagrangian state associated with Cq.0-

The end of this subsection is devoted to the proof of Proposition 5.7. In the rest of this section, we fix a
constant Cp > 0 and we work with a fixed word g € A" with length n < Cy|log /| and a fixed momentum
|6] < Cp. From now on and until the end of the proof, the constants below will always be uniform in ¢, 6
satisfying the previous assumption. They will depend on global parameters and on Cy. If they depend
on other parameters, we will specify it with subscripts. This is also the case for implicit constants in O
(such as in O (h*)).

Preparatory work. We first note the following fact: if V, N F~1(V,) = 3, A,MA, = O(h*™). As a
consequence, if V, |, N F‘l(Vql.) = @& for some i, then U; = O(h*). In the sequel, it is enough to
consider words ¢ for which V,, ,\ NF~'(V,)# @ for1 <i <n-—1.

We consider symbols g, such that supp(a,) CV, and a, =1 on supp(x,). We denote by Aq =Op,,(aq)
(as usual thought of as a diagonal operator-valued matrix). The following computations holds since
n= 0O(logh) and [MA,]|l < |la|lec + o(1) uniformly in g:

UqBé,0 =MA,,_,

Ay MAy Ay - MAy Ay MA,B, + O(h™)
=MA,, B,

a1 By, Bg, 1 Ag M- MAy, Bt;lB(IIAQI MAqOB{;0 + O(h™).
We set T, , = B,A,MA, B, and M, = M A, B, which allows us to write
U‘IBZIO = qu—l TfIn—lvfIn—Z e quJIo + O(hoo)'

For p,qg €e AwithV,NF -1 Vp) #9,wehave T, , € Igomp(tp,q). Moreover, the previous computations
have shown that 7, , has the form

Tpg(Vom) = Qp gy +y-(Vom)s tpgn+n-(y,m), (v, n) € By(0, C10),

where y,(y, n) and n,(y, n) are O(&p)c1. This time, A, 4, i, 4 are simply constants uniformly bounded
from below and from above for p, g € A (recall that B, (0, C;&¢) is a rectangle in R2, built from the
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cube Eq (0, C1&p) adapted to the definition of the unstable Jacobian). If &y small enough, the projection
iy, nx,8)eLly > (y,8) € R? is a diffeomorphism onto its image, where

Lgp=1{(tq,px,8),x,=8): (x,§) € B4(0, Cy20)}

is the twisted graph of 7, ,. As a consequence, there exists a smooth phase function S, , defined in an
open set 2, , of R?, generating L, 4 locally, ie.,

Lp.qN7Tpq(Bg(0, Creo)) x By (0, Creg) = {(y, 9y Sp.q (¥, §), 0:Sp.q (v, §), =) : (v, &) € Qg p}.
Hence, T, , can be written in the following form, up to a O(h*°) remainder and for some symbol
apg(-1h) € CE(2)4):

Ty u(y) = 27% /Rz eW/MEra0H= g (y, &5 h)u(x) dx dE. (5-13)
Moreover, due to the operators A p and A, in the definition of 7, ,, we can assume that

(v, §) € Supp(ap,q) = (assp,q(y7$>’$) EKq(Suppaq)’ (v, aySp,q(y’S)) er(Supp&p)-

In the sequel, we write

Ci =Cqoq:.0

and we change the subscripts (g;_1, ¢;) to i in all the objects T, «, S, t. Due to the previous results, we
can write C; = {(y, G;(y)) : y € I;}, with I; := 1., 0 and G; := Gy...;,0. We also have projection maps
@, : I; — R defined by

tio- o1 (Di(y), 0) = (y, Gi(y))
satisfying || ®}]loc < C vl < 1. Moreover, if we define the intermediate corresponding projection ¢; :=
®; o CIDI._J1 : I; = I;_1, we observe that ¢; is constructed using the properties of F and G;_; (see the proof

of Proposition 5.6) and hence, for every [, ||¢;||c: < C; for some C; not depending on ¢, 6 nor i.
For 0 <i <n — 1, we consider a primitive ¥; of G; so that C; is generated by ¥, i.e.,

Ci={(y.¥j(y):y e}

The following lemma can be found in [Nonnenmacher and Zworski 2009, Lemma 4.1]. We state it without
proof, since it is the reference but it is a direct application of the stationary phase theorem.

Lemma 5.8. Picki €{l,...,n—1}. Foranya € CX°(I;_1), the application of T; to the Lagrangian state
ae'Vi-'/" associated with C;_y gives a Lagrangian state associated with C; and satisfies
N—-1
T;(ae V=" (y) = ¢!Pil bl Vi) < > bR + 1Yy (y; h)), (5-14)
j=0

where, if we let x = ¢;(y), then bj(y) = (L; i (x, Dy)a)(x) for some differential operator L; ; of order 2 j
with smooth coefficients supported in I;_| and B; € R. Moreover, one has:

o bo(y) = ]I 2a(x)ei(y, §)/|det D3 . Si(y, §)I2 with & = y]_, (x).
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o 1bjllciayy < Crjllallcraig,_), L€N, 0<j<N-—1
o Irnllciay < Cnllallgrivan, ).
The constants Cy and C;; depend on t;, o;, ||1//l.(m) oo, 1;-

Remark. ¢ In particular, by virtue of Proposition 5.6, the constants C; ; and Cy can be chosen uniform
in g, 6 as soon as they satisfy the required assumptions: |g| < Co|logh|, 6 < Cy.
» Without loss of generality, we can replace ; by B; + ¥; (this actually corresponds to fixing an
antiderivative on C;4) and hence we can assume that g; = 0.
o The properties on the support of «; imply the following ones on the support of the differential opera-
tors L ;:

yesuppL;; = (¥, ¥/(y)) € kg (suppdy,) NTi—1 0 kg, (SUPPay, ). (5-15)
Iteration formulas and analysis of the symbols. Then, we iterate this lemma starting from ¥(x) = x - 9,
in the spirit of Proposition 4.1 in [Nonnenmacher and Zworski 2009]. In the sequel, we adopt the

following convention: we denote by x; the variable in I; and we naturally define (xg, x¢—1, ..., X1, X0),
the sequence defined by x;_; = ¢; (x;). We also let

a;(x;, &)
|det D2 . S; (xi, £)]'/2

fi(x) = Bx) o) (xi) | V2.

We fix a constant B > 0 (depending only on F, A, B, B(’I, Cy) satisfying, forall 1 <i <n —1,

Bi(x;) = =1 (xi—1),

sup |Bi(xi)| < B, ||Ti|| < B.

x;€l;
Roughly speaking, B is of order ||« ||, but in this part, the precise value of B is not relevant. Finally,
note that there exists v < 1 (again depending only on F, A,, B, B;) such that |¢;(x;)| < v for x; € ;.
Fix N € N and define
N =1+[N +Colog B]. (5-16)
We iteratively define a sequence of symbols @; ;, 0 <i <n—1,0<j < N-1 by apo=1, ap,; =0 and
for0<j < N—1

j
ai j(xi) =Y Lj—pi@io1 p)(xi-1), (5-17)
p=0
The following lemma controls the growth of the symbols. The proof is a precise analysis of the iteration
formula (5-17) and is rather technical. We write the detailed proof in the Appendix (see Section A3) and
refer the reader to [Nonnenmacher and Zworski 2009, Proposition 4.1], where the author carried out the
same analysis (but in the case B = 1).

Lemma 5.9. Forall j €{0,..., N — 1}, I € N, there exists C;; > 0 such that, for alli € {0, ..., n — 1},
one has
laijllcty < Cra(Bv'?) (i + 1) (5-18)
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Remark. Again, what is important is the fact that C;; does not depend on ¢, n, 6 nor i: it depends on
Cy and global parameters.

Control of the remainder. Let us call r; y(a) the remainder appearing in Lemma 5.8. Define inductively
(R; %) by Ry 5 =0 and
N-1
Ripy = e 0T @R, )+ 3 i s a ). (5-19)
j=0
This definition ensures that, forall 1 <i <n,

N-1
T Ty(eVo/hy = eii//,-(y)/h(z hia;;+ hﬁRi’ﬁ)- (5-20)
j=0
Lemma 5.10. There exists Cy depending only on N, Co and global parameters such that, for all
1<i<n-—-1,
1R §lle2m) < CyB'.
Proof. Recalling that ||T;||;2_,;2 < B and the bound on the remainder in Lemma 5.8, the recursive
definition of R; 5 gives the bound
N—-1
IR 72 < BIR,_y gll2+ Y Crjllaioijllcrod-p-
j=0
By induction and using the previous bounds on ||a; ;|[|c, we get

i—1 N-1
-
IRy M2 <Y B'"P Y " Cx_jllap.jllcrai-n
p=0 Jj=0
i—1 Ni—1 _
i —1— 1/2 142N +j
<Y BTITP Y CR_iCRojo(BY AP (p 4 1)
p=0 J=0

i—1
< CﬁBl Z vp/z(p + 1)1+3N1 < CﬁBi,
p=0
using that the sum is absolutely convergent. (Il

End of proof of Proposition 5.7. We’ve got now all the elements to conclude the proof. We set

N—-1
ag.0,N = E h]an_l,j.
—0

‘We know that
Uy B;o (ele/h) =M, (elwq'/haqﬂ,N) + My, (hNRn—l,ﬁ)-

Since M, are uniformly bounded in ¢ and R,_; 5 < CyB" ' < Cy h= 1088 we have

1My, (WY R,y )2 < CyhN =0l B < N,
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Concerning the bounds on a4 ¢, n, We have

N-1 N-1
j 1/2\n—1_14+3j1 j
lagonlic <) W llanrjller < Cia(Bu'?y a3 pd
j=0 j=0
1

5 Cl’an+3N(Bvl/2)n7 S ClyNhfcbIOanl+3NU(n71)/2 5 Cl,Nh7C010gBa

where we use the fact that n < Co|log | and bound nl+38 (=172 by some C; 5 since v < 1.
Finally, we need to prove the property on the support of a4 ¢ y. To do so, let us introduce, for g € A,
an open set W, satisfying
suppay €W, C V.

This allows us to define new objects replacing V, by W, in the definitions
n—1
W= F" W) eV,
i=0
Dy.o = kg, (F W NF" 1 (Lyy0)) € Cyo
and the associated subinterval J, g € I; ¢ built thanks to Proposition 5.6 such that
Dgo ={(y, Gqo(y):y € Jgo}.

Let us fix § > 0 small (with further conditions imposed). We will show the stronger statement

d(supp(ag.e,n), R\ Jg.9) > 6.

Suppose this is not the case. We can find x,,_1 € suppag.o,n, Yn—1 € Ig.0\ Jq,¢ such that [x,_1 —y,_1| < 4.
As already done, we denote by x; (resp. y;) the points defined by x;_; = ¢; (x;) (resp. yi—1 = ¢;i (yi))-
Since ¢; are contractions, we have |x; — y;| <8 for 1 <i <n — 1. If we define

pi =1y (i Wl (i), &=k i W ()
we have, for some C > 0, d(p;, ;) < Cé. By definition, one also has
F_i(pn—l) = Pn—1—i> F_i(é‘n—l) = {n—l—i-

By the support property (5-15) of the operators L;;, p; € suppa,, for 0 <i <n — 1. Let’s assume that §
is small enough so that, for all g € A,

d(supp ag, W,)) = 2C8.
Hence,
pi €suppay, and d(p;, ;) <Cs§ = G eW,,.

As a consequence, forall0 <i <n —1, Fitl-n (&n—1) € Wy, or equivalently ¢, € F~! (W;). Hence,
On—1: Y1 (1)) € Cqo Mg, (F~ W) CDyoo

showing that y, | € Jg9, and giving a contradiction with y, 1 € I 9 \ Jg 6.
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Figure 14. The definition of the sets F;. They are represented by the blue segments on
the n-axis and are the projections on the n variable of the sets V; (the shaded sets). They
are of width of order A°.

5C. Microlocalization of Ug. We now fix a cloud Q C Q(n, a), centered at a point pg € 7, namely
satisfying the condition of Proposition 4.23:

for all p € U v, d(p, W.(po)) < Ch®.

Let us define q€Q
Ug=Y U, (5-21)
and q€Q
vi=Jv (5-22)
qeQ

We fix an adapted chart « :=«,, : Uy — Vp around py as permitted by the Lemma 3.23. We can assume
that Vj € Uy (if g9 is small enough and since the local unstable leaf W, (pp) is close to points in V; ).
We consider a cut-off function x, € C2°(Up) such that x, = 1 on F(supp x,) and supp x, C Vj . Let us
write E, = Op,(X4). Since E,MA, = M A, + O(h™), |Q| = O(h~X) and |U,|| = O(h=X) for some
K > 0, we have

MmNy = MmN E, Ug + 0(h™).

Let us introduce Fourier integral operators B, B’ quantizing « in supp(x):

B'B = I + O(h*™) microlocally in supp(x.).
Hence
Moy =MNE,B'BUg + O(h™).
We introduce the sets
M=), QF=r*n"), (5-23)
and, for g € Q,
I} =nk(V)). (5-24)

We will prove in the following lemma that the pieces U, are microlocalized in thin horizontal rectangles
(see Figure 14).
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Lemma 5.11. For every q € O,
1F;(hf)(hDy)BUq =BUg+ O(h®™) 2,2, (5-25)
with uniform bounds in the O (h®°).
Using the polynomial bounds |Q| = O(h=°) and lUqll = O(h=©), we immediately deduce:
Proposition 5.12. lo+(hDy)BUg=BUg+ O(h*™) 2, 2. (5-26)
SC1. Proof of Lemma 5.11. We fix a word ¢ =qq - - - g,—2a € Q. Since WF;,(A,,) is compact, we can

find x € C2°(R) such that

Ay = A%B;OX(hDy)BqO + O (h™).

Since there is a finite number of symbols in .4, we can choose one single x for all the possible symbols gg.
We are hence reduced to proving that

T
If u € L>(R), writing
1 .
_ i©y)/h

(x (hDy)u)(y) = e /Rx(é’)fhu(@)e do,
we have

T (x (hDy)u) = ;/ X (O) Fru(0)(Te' )My dg.

Y (271}1)1/2

Hence,

IT(x (WD)l 2 < 75 / X @) Fru@)||Te' "2 do

Q2 h)

/ XO)Fu®)] sup [T,

(2 h)1/2 Hesupp x

I Fpullz sup [ Te @A
O esupp x

sup ||Tei(9')/h||Lz.
fesupp x
As a consequence, we are lead to estimate supycgpp | Te! @)/ R, .. We fix @ € supp x. Writing that
supp x C [—Co, Co] and recalling |q| = n < Cy|log k| for some global Cy, we are in the framework of

Cy
= hl/z

X
= WHMHLZ

Proposition 5.7.
We fix N € N and we aim at proving that Te'?/™ = O(h"). By Proposition 5.7, there exists
ag,n.0 € C°(14,9) such that

UqB;O(ei(&)/h) — MAaB;(aq,N,GeiCDq'H/h) + O(I’ZN)

Set S := BM A, B,,. Then S is a Fourier integral operator associated with s := k o F ok !. Recall that the
definitions and the description of the Lagrangian

Cqo=ka F' VDN (Lgp0) = {(y. @, () 1y € I0),
with @4 9 € C®(Ig0), 1Pgollct < Ceo, |Pgollcr < Ci.
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If ¢ is small enough, we can assume that:

« s is well-defined on B, (0, C1&p) and satisfies the conclusion of Lemma 5.5. As a consequence, the
Lagrangian line
5(Cq0) =k (V) Nico F"(Lyy0)

can be written {(y, ¥'(y)) : y € I} for some open I C R and some function ¥ € C*°(I) satisfying
[Wlcr < Ceo,  Wller =Gy

with global constants C and C;.

o S has the form (5-13) with a phase function and a symbol having C’ norms bounded by global constants
(depending on /).

Hence, we can apply Lemma 5.8 to see that there exists b € C°(I) such that
S(ag nge' Py = be + OV >,
and b satisfies the same type of bounds as a4, y ¢; namely,
Ibllcr < Cryh™es.

Moreover, since d(suppag n.6, R\ I;9) > 8, there exists 8’ > 0 such that d(suppb, R\ I) > §. The
constants C; v and 8’ are global constants. Since N is arbitrary, to conclude the proof of Lemma 5.11, it
remains to show that

1R\rq+(hf)(hDy)(beN/h) =0m"). (5-28)
To do so, we make use of the fine Fourier localization statement from Proposition 2.7 in [Dyatlov et al.

2022]. We state it for convenience but refer the reader to the quoted paper for the proof.

Proposition 5.13. Let U C R" open, K C U compact, ® € C*°(U) and a € C°(U) with suppa C K.
Assume that there is a constant Cy and constants Cy, N € N* such that

vol(K) < Cy, (5-29)

d(K,R"\U) > Cy', (5-30)

max sup|d“®P| <Cy, N=>1, (5-31)
O<le|<N

max sup|d“a| <Cy, N=>1. (5-32)
0<la|<N ¢/

Finally, assume that the projection of the Lagrangian {(x, ®'(x)) : x € U} on the momentum variable has
a diameter of order h*; namely,

diam(Qg) < Coh®, where Q¢ = {®'(x):x € U}. (5-33)
Define the Lagrangian state

u(x) =a(x)e'®W'" e CXWU) c CEM).
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Then, for every N > 1, there exists C ;\, such that
11 Qqanyull < CyhY, (5-34)
where C}, depends on t,n, N, Cy, Cy' for some N'(n, N, 7).

When U = I, K =suppb, a =h“01°2Bp & = W, the assumptions (5-29) to (5-32) are satisfied for
some global constants Cy, Cy. In this case,

Qu={V' () :yel}=n(k(V)Nico F"(Ly0)).

Since Qg C F;, to prove (5-28), it is enough to prove it with F; replaced by Qy and to apply the last
proposition, it remains to check that the last point (5-33) is satisfied. Since who can do more, can do less,
we will show that

diam(r;;) < Coh®.

This is where the strong assumption on the adapted charts will play a role. To insist on this role, we state
the following lemma:

Lemma 5.14. Let Cy > 0. Assume that p1 € T NU,, satisfies d(p1, W,(po)) < Coh® If p» € W, (p1),
then, for some global constant C > 0,

In(k (p1)) — NG (p2))] < CCy . (5-35)

Proof. Recall that the chart (k, U,,) is the one centered at pg, given by Lemma 3.23. In this chart,
k (W, (p1)) is almost horizontal; we have

k(Wu(p) ={y: 8. ¢(p1), y € 2},

where 2 is some open bounded set of R, with g and ¢ satisfying the properties of Lemma 3.23. Hence,
to prove the lemma, it is enough to estimate |g(y, {(p1)) — g(0, (p1))], ¥y € 2. Since ¢(pp) =0 and ¢ is
Lipschitz, [¢(p1)] < Coh®. Indeed, if p) € W, (po) satisfies d(p}, p1) < 2Coh",

2o =12(p1) — £ (pp)| < Cd(p1, p) < CCoh®.

Then, we have

lg(y, ¢(p1) — g0, (o) =1g(y, ¢(p1)) —g(y,0) — 9 g(y, 0)¢(p1)]

¢(p1)
- '/O (0:8(y,¢) —03:8(y,0))d¢

¢(p1) p 148 148, b(148)
< CePde| =Ct(p1) ™" =CCy " h :
0
In the first equality, we’ve used the facts that g(0, ¢) = ¢, 9:g(y,0) =1 and g(y, 0) = 0. This concludes
the proof since, by definition (see (4-2)), b(1 + 8) = 1. U

Remark. This lemma explains our definition of b.
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From this lemma, we can deduce (5-33). Indeed, recall that there exists p, € 7 such that V; C
W (pg)(ChY). If p1, pr € V], there exists p|, p5 € W, (pg) such that

d(pi, p)) <Ch", i=1,2.

Hence, one can estimate

In(k (1)) =k (P2))| < [n(k(p1)) — 0l (P + 1k (p1)) — n(k (P3| + [n(k (02)) — 1k (P))] -
<Ch? <Ch <Ch?

The inequality in the middle is a consequence of the previous lemma. Indeed, o}, p; € W, (p}), where
(recall that T > b)

d(p}, Wu(po)) <d(p1, p}) +d(p1, Wu(po)) < Ch* +Ch® < 2Ch".

5D. Reduction to a fractal uncertainty principle. We go on the work started in the last subsection and
we keep the same notation. By Propositions 5.3 and 5.12, we can write

oo Uog = omNoB’'B Op;, (xn) B.B 1o+ (hDy)BUg + O(h®) 212, (5-36)
where

« xn € S5 " xn=10nTY(2C,h*) and supp x; € T2*(4C,h™) (see Proposition 5.3 and before).

e B, =0p;,(Xa), where x, € CZ°(Uy) is a cut-off function such that x, =1 on F (supp x,) and supp x, C
VF (see the beginning of Section 5C).

e QT =n(k (Vg))(h’) (see (5-23) and Proposition 5.12).

In V,,, Ug is microlocalized in a region {|n| < C h®}. To work with symbols in usual symbol classes, we
will rather consider a bigger region {|n| < h%}. For this purpose, let us define

I~ =y NTEC:R) N {Inl < k™)), Q=T (). (5-37)

Since Vg C W, (po)(Ch®), we have 4 C [—Coh®, Coh®] C [—h®, h*] for h small enough. By
Lemma 5.2, there exists x4 (1) := x+(n; h) € C°(R) such that

e xy=1o0nQT,

e supp x4+ C [—h%, h%],

e forall k e N and n € R, |X§_k)(n)| < Cyh~%k for some global constants Cy,

and x; satisfies
1o+ (hDy) = x4+ (hDy)1g+(hDy).

Let’s now consider the following subset of I'™:
T~ = (e NT°(4C2h™)) N {n € supp x1}).

The inclusion '~ € I'~ comes from the support property of ..
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Figure 15. The set Q1 is represented on the n-axis, with the support of the function x..
On the y-axis, we project the gray set k (V" N T1o¢(4C, k%)) to obtain both '™ and '~
depending on the size of the n-window. The larger set 2~ is also represented in red.

Using again Lemma 5.2, we construct a family x_(y) := x—(y; h) € C2°(R) such that

e x—=1on ’IV‘*,

e supp x— C Q™ =T~ (1),

e forallkeNand y € R, |x® ()| < Cxh=%*,

and y_ allows us to write
x-Mla-(y) = x-O).

We encourage the reader to use Figure 15 to fix the ideas. We now claim that
MM UG = MY Op,, (x4) Ba B x— () 1a- () 1a+ (hDy)BUg + O(h™) 2, 2. (5-38)
Due to the polynomial bounds on [|90tV0|| and ||U oll, it is then enough to show that
Op;, (xn) EaB'(1 — x-(3)) x+(hDy) = O (h™).

Using Egorov’s theorem in Ws, (R), we see that Eg := B Op;, (xn) E,B’ is in Vs, (R) and WF;,(Ep) C
Kk (supp xq Nsupp xn). We now observe that

(v, m) € WE,(Ep) NWEF, (1 — x—(y)) NWF,(x4(hDy))
= (y,1) €K(SUPp Xa NSUPP xi), 1N ESUPpP X4, ¥y €1,
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Figure 16. Example of a porous set. Its construction is based on a Cantor-like set. Red
intervals correspond to choices of /, blue ones correspond to J.

But the first two conditions imply that y € '~ Hence,
WE,,(E0) "WE, (1 — x-(y)) "WE, (x4 (hDy)) = @.

By the composition formulas in W (R), we have Eo(1 — x—(y))x+(hDy) = O(h*). Note that the
constants in O (h°°) depend on the seminorms of x4, x, and x,. Due to their construction, the seminorms
of x4+ and yx; are bounded by global constants. As a consequence, the constants O (h°°) are global
constants.

This proves (5-38). Recalling the bound

19N 2, 2 < a1 40(1)),  Ugllz2- 2 < Cllogh| ||},

we see that the proof of Proposition 4.23 and hence of Proposition 4.2, has been reduced to proving the
following proposition.

Proposition 5.15. With the above notation, There exist y > 0 and hg > 0 such that,
forallh <hy, |1lo-(Y)1lg+(hD))|l22 <hY. (5-39)

Remark. Note y and hg are global; they do not depend on the particular @ C Q(n, a) satisfying the
conditions of Proposition 4.23, nor on .

The proof of this proposition is the aim of the next section and relies on a fractal uncertainty principle.

6. Application of the fractal uncertainty principle

The fractal uncertainty principle, first introduced in [Dyatlov and Zahl 2016] and further proved in full
generality in [Bourgain and Dyatlov 2018], is the key tool for our decay estimate. We’ll use the slightly
more general version proved and used in [Dyatlov et al. 2022].

6A. Porous sets. See for instance Figure 16 for an example. We start by recalling the definition of porous
sets and then we state the version of the fractal uncertainty principle we’ll use.

Definition 6.1. Let v € (0, 1) and 0 < g < o¢;. We say that a subset €2 C R is v-porous on a scale from «y
to « if, for every interval I C R of size |I| € [«g, o1], there exists a subinterval J C I of size |J| = v|I]|
such that JNQ = .

The following simple lemma shows that when one fattens a porous set, one gets another porous set.
For its (very elementary) proof, see [Dyatlov et al. 2022, Lemma 2.12].
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Lemma 6.2. Letv € (0, 1) and 0 < oy < 1. Assume that oy € 10, va /3] and Q C R is v-porous on a
scale from ag to 1. Then, the neighborhood Q2 (oy) = Q2+ [—an, az] is (v/3)-porous on a scale from
max(ag, 30 /V) to ay.

The notion of porosity can be related to the different notions of fractal dimensions. Let us recall the
definition of the upper-box dimension of a metric space (X, d). We denote by Nx (&) the minimal number
of open balls of radius ¢ needed to cover X. Then, the upper-box dimension of X is defined by

S log Nx (e
dim X = lim sup 22 VX (). (6-1)
e—0 - log €

In particular, if § > dimy, there exists gy > 0 such that for every ¢ < g9, Nx (&) < &%, This observation

motivates the following lemma:

Lemma 6.3. Let Q C R. Suppose that there exist 0 < § < 1, C > 0 and gy > 0 such that,
foralle <eg, Ng(e) < Ce?.
Then, there exists v =v(8, &g, C) such that Q2 is v-porous on a scale from 0 to 1.

Remark. The proof will give an explicit value of v. This quantitative statement will be important in the
sequel to ensure the same porosity for all the sets W,,/s(p9) N T.

Proof. Letusset T = |max((6g9) =1, (6°C)/1=9) |+ 1 and v = (3T)~ L. We will show that Q is V-porous
on a scale from O to 1. Let I/ C R be an interval of size || € ]0, 1]. Cut [ into 3T consecutive closed
intervals of size v: Jy, ..., J37—;. We argue by contradiction and assume that each of these intervals
does intersect 2. Let us show that

No(v/2)=T. (6-2)
Assume that Uy, ..., Uy is a family of open intervals of size v covering Q2. Fori =0, ..., T — 1, there
exists x; € J3;41 and j; € {1, ..., k} such that x; € Uj;. It follows that U;, C J3; U J3;41 U J3;42 and hence

i#l=U;NU; =2. Themapi €{0,...,T -1} j; €{l,..., k} is one-to-one, and it gives (6-2).
Since T > 1/(6¢&g), we have v/2 < gy. As a consequence,

T <N(v/2) <C(6T)’,
which implies 7!~% < C6°. This contradicts the definition of T. O

In Section A5 of the Appendix, we give a result in the other way, namely, porous sets down to scale 0
have an upper-box dimension strictly smaller than 1.
For further use, we also record the easy lemma:

Lemma 6.4. Assume (X, d), (Y, d') are metric spaces and f : X — Y is C-Lipschitz. Then, for every & > 0,

Nyrx)(e) < Nx(e/C).

In particular, if Nx(e) < Cfs‘sfors < &o, then, for e < Cep, we have Ny x)(g) < (ClC)‘Ss_‘S.
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6B. Fractal uncertainty principle. We state here the version of the fractal uncertainty principle we’ll
use. This version is stated in Proposition 2.11 in [Dyatlov et al. 2022]. The difference with the original
version in [Bourgain and Dyatlov 2018] is that it relaxes the assumption regarding the scales on which the
sets are porous. We refer the reader to [Dyatlov 2019] to an overview on the fractal uncertainty principle
with other references and applications.

Proposition 6.5 (fractal uncertainty principle). Fix numbers yoi, yli such that

O<yi <y <L vi+w <l<v+w
and define
y = min(y()*, I—y)— max(ny, I=v).

Then, for each v > 0, there exists B = B(v) > 0 and C = C(v) such that the estimate
Ile_Fale, 2@ - 2@ < Ch?P (6-3)

holds for all 0 < h <1 and all h-dependent sets Q2+ C R which are v-porous on a scale from R to b7

Remark. In the sequel, we will use this result with yli = 0. In this case, the condition on )/OlL becomes
Yo + y0+ > 1 and the exponent y is y, + y0+ — 1. This condition can be interpreted as a condition of
saturation of the standard uncertainty principle: a rectangle of size h% x h% will be subplanckian.

6C. Porosity of % and ™. Since we want to apply Proposition 6.5 to prove Proposition 5.15, we
need to show the porosity of the sets QF defined in (5-23) and (5-37). The main tool is the following
proposition.

Proposition 6.6. There exist § € [0, 1[, C > 0 and g9 > 0 such that, for every pg € T, if X =
Wu/x (IOO) NTN U,ooy
Nx(e) < Cce™? forall ¢ < ¢g.

Remark. Recall that W, /(o) is a local unstable (resp. stable) manifold at pg, and in particular a single
smooth curve. Uy, is the domain of the chart adapted «,, (see Lemma 3.23).

Roughly speaking, this proposition says that the upper-box dimension of the sets W, /;(p) N7, the trace
of 7 along the stable and unstable manifolds, is strictly smaller than 1. This condition on the upper-box
dimension is a fractal condition. In our case, we need uniform estimates on the numbers Ny (¢) for
X = W, s(p) N'T. This uniformity is a consequence of the fact that the holonomy maps are C ! with
uniform C! bounds (and thus Lipschitz, which is enough to conclude). This result is clearly linked with
Bowen’s formula, which has been proved in different contexts and links the dimension of X with the
topological pressure of the map ¢, = —log [J!|. This is where the assumption (Fractal) is used. This
proposition is proved in Section A4 of the Appendix where we borrow the arguments of [Barreira 2008,
Section 4.3] to get the required bounds.

From the Proposition 6.6, we get:

Corollary 6.7. There exists v > 0 such that, for every py € T, the sets y o k (W, (po) N'T NU,,) and
¢ (Ws(po) N'T NU,,) are v-porous on a scale from 0 to 1.
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Proof. The maps y ok and ¢ are C-Lipschitz for a global constant C. As a consequence, the previous
lemma and Lemma 6.4 give,

forall e <g9/C, Nq(e) <C’e™, where Q=yok(W,(po)NT NU,) or {(Wy(po) NT NU,,).
Applying Lemma 6.3, the v-porosity is proved for some v =v(§, C, &9). O
To conclude, we use this corollary to show the porosity of Q*. We start by studying Q.
Lemma 6.8. There exists a global constant C > 0 such that
QT Ct(Ws(po) N T NUp)(ChY).

Proof. Since QT =T*(h"), it is enough to show the same statement for '™ = o, (VJQ“).
Letpe VJQF. By assumption on Q and pg, d(p, W, (po)) < Ch®. Since p € V, for some g € Q, there exists
p1 € T such that d(p, W, (p1)) < C/Jq+(,01) < Ch". Fix p; € W, (p1) such that d(p, p2) < Ch". Then

[nox(p) —¢(p)|=1Inok(p)—L(p2)| < Inok(p) —nok(p2)|+I[nok(p2) — (02l

Since n o k is Lipschitz, we can control the first term by

Inok(p) —nok(px)| <Cd(p, p2) <Ch".

To estimate the second term, the same arguments used after Lemma 5.14 show that

[nok(p2) —¢(p2)| < diam[n ok (W, (02) NUp))] < Ch.

It gives [nok (p) — ¢ (p1)| < Ch'. To conclude, note that there exists a unique point p; € W (o) N W, (p1)
and ¢ (p1) = ¢(py)- 0

As a simple corollary of this lemma and of Lemma 6.2, we get:
Corollary 6.9. Q7 is v/3-porous on a scale from (3/v)Ch" to 1.

We now turn to the study of 2. We can state and prove similar results with different scales of porosity.
Recall that §, = (Ao/11)dp.

Lemma 6.10. There exists a global constant C > 0 such that
Q™ C yok(Wu(po) NT NU,)(ChY).
Proof. Since Q~ = I'"(h%) with §y > &, it is enough to prove it for
I~ =yor(V NTM@Ch™) N {In| < h™}).
Recall that 71°¢ ¢ U peT Ws(p). Since in Vj all the local stable leaves intersect W, (pg), we have

VinT@or o | Wip) (™).
PeW, (po)NT

Fix p € W, (po)NT. Since dk (Es(po)) = R0y, if &g is small enough, we can write k (W (0)) ={(G,(n), n):
n € O}, where O is some open subset of Rand G, : O — Ris C*. In particular, it is Lipschitz with a global
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Lipschitz constant C. If || < A%, then |G ,(7) — G ,,(0)| < Ch®. Recall that « (W, (p9) NU,,) C R x {0}
and hence, G,(0) =y ok (p). As a consequence, if p; € W(p) N {|n| < hoy, writing k (p1) = (G, (1), 1),
we have

lyok(p1) —yor(p)| =G, —G,(0)] < Ch™.
Then, if p» € W, (p)(4C,h%), since « is Lipschitz with global Lipschitz constant,
|y ok (p2) —yok(p)| < Ch™ + Ch® < Ch™.
This shows that y ok (02) € y o k (W, (po) N'T)(Ch®) and concludes the proof. O
As a corollary, using Lemma 6.2, we get:
Corollary 6.11. Q is v/3-porous on a scale from (3/v)Ch® to 1.

We can now prove the last Proposition 5.15 needed to end the proof of Proposition 4.2. This is a
consequence of the porosity of QT and the fractal uncertainty principle. To apply Proposition 6.5, we
need to ensure that the scale condition is satisfied, that is to say

Hh+1>1,
which has been supposed when defining t in (4-5) and (4-6). Proposition 4.2 then comes with any
O<y <@+t -1DBW/3).

Appendix
Al. Holder regularity for flows.

Lemma A.1. Let U C R" be open and Y : U — R" be a complete C'*P vector field. We denote by ¢'(x)
the flow generated by Y. Then, forany T € R and K C U compact, the map

(t,x) [T, T1x K > ¢'(x)
is C'*8.
Proof. We fix T, K as in the statement. We’ll use the same constants C, C’ at different places, with
different meaning. In addition to Y, they will depend on 7, K.

Since Y is C!, Cauchy-Lipschitz theorem gives the local existence and uniqueness of the flow. It is
standard that the flow is also C! and satisfies

dd¢' (x) = dY (¢’ (x)) 0od¢' (x). (A-1)

Let’s define A’(x) = d¢'(x) and E(z, x) = dY (¢'(x)). The assumption on Y implies that E is B-Holder.
Fix (to, x0), (t1, x1) € [T, T] x K and let’s estimate || A" (x;) — A" (x¢)||. We split it into two pieces
and control it with the triangle inequality:

A" (x1) — AP (xo) || < IA" (x1) — AP (x) || + 1A (x1) — A (x0) I
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It is not hard to control the first term of the right-hand side using (A-1) since

141
IIA”(X1)—At°(X1)II=f E(s, x1) 0o A'(x1) ds| < Clt; —to].

fo

To estimate the second term, we estimate

18: (A" (x1) — A"(xo)) | < [(E (2, x1) — E(Z, x0)) 0 A" (x1) + E(Z, x0) 0 (A" (x1) — A" (x0)) |
< Cd(xo, x1)f + C'[| A" (x1) — A" (x0) .
By Gronwall’s lemma,

A% (x1) — A% (x0) || < Cd(x0, x1)PeC™ < Cd(xo, x1)P. 0

A2. Proof of Lemma 3.24. We give the missing proof of Lemma 3.24 and widely use the notation
of the Section 3E. Its proof uses the construction of e, in the proof of Theorem 5. It is inspired by
techniques usually used to show the unstable manifold theorem; see for instance [Dyatlov 2018]. In
fact, the smoothness of y — fy(y, 0) is a direct consequence of the smoothness of the unstable manifold
W, (po). It was not clear for us if it was possible to easily deduce from this the required smoothness of
y > 9, fo(y, 0). This is why we decided to give a proof of this proposition. It uses the fact that e, has been
constructed to satisfy Rd, F'(e,(p)) =Re, (F(p)) for p in a small neighborhood of 7. To show the lemma,
we need information along all the orbit of py. For this purpose, we introduce the following, for m € Z:

o om = F"(po).

e Ky Uy — V,, C R? the chart given by Lemma 3.22 centered at p,, and we assume that the relation
Rd, F(e.(p)) = Re, (F(p)) holds for p € U,,. We will denote by (y,,, n,,) the variable in V,,.

—1.
e Gy = Km+10 F oK, - Vin — Vm—H-

o A reparametrization of the vector field (k) xey,: R(in) sy = Rep,, where e, (Yo, 1m) ="(1, S Vs 1)),
where s,,, is a slope function which is known to be C'*5,

Note that s,, (y,», 0) = 0 due to the fact that «,, (W, (0,)) C R x {0}. The hyperbolicity assumption on F
and the properties of «,, allow us to write

G (Ym> m) = AmYm ~+ & Y M) > KTl + B (Y 1))
where
e Forsome v <1, 0 <|um| <V, |An|=>v~! forall m e N.
a,,(0,0) = B,,(0,0) =0.
¢ Bu(Ym,0) =0 for (y,, 0) € V,,.
do, (0,0) =dp,0,0)=0.

» We can assume that U,, are sufficiently small neighborhoods of p,, so that B, &, = O (30)c1(y,,) for
some small §g > 0.
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The property d,oF(eu (p)) € Re, (F(p)) implies that d(ym,nm)Gm(em Oms m)) € Rem+1 (G (Yms nm))-
As a consequence, the transformation of the slopes gives an equation satisfied by the family of slopes

(Sm)mel:
Smt1(Gn Yms 1m)) = QmYms Mms Sm Yms M), (A-2)

where Q,, is the smooth function

s X (fm + anm B Ym> M) + aym B Yms M)
Am + 3ymam(ym’ Nm) +8 X anmam(yms Nm) ‘

OnYms M, 8) =

Writing G, (Vims 1m) = Om+1, Tm+1), we deduce by differentiation of (A-2) with respect to 7,,+1 (we
omit the point of evaluation of the maps involved in the right-hand side to alleviate the line)

a77,,,_,_|Sm—i-1 Yms1s M) = aym Om X anm+1ym + 87},,, Om X anm+1 Nm
+ 0 Qm X (8ymsm X 877m+1ym + anmsm X 817,,,“ nm)- (A'3)

This last equation gives the transformation of vertical derivative of the slope. We now evaluate this identity
at the point (y;,+1, 0). In the following lines, when the variables y,, and y,, 1 appear in the same equation,
we implicitly assume that they are related by (y,+1, 0) = G (Y, 0), namely v, +1 = Ay Y + & (Y, 0).
We remark that due to the fact that 8,,(y,,, 0) = 0, we have Q,, (¥, 0, 0) = 0 and the first term of the
right-hand side vanishes. The term 9, s,, also vanishes at (y,,, 0). We will write

Om(Ym) = anmsm(yma 0),
B (ym) = 87)m Qm (ymv 0,0) x ar]m_H Nm (ym—i-l ,0),
i (Ym) = 05 Qm (Ym, 0,0) x anmﬂ N (Ym+1, 0).

This notation allows us to rewrite (A-3) at (y,,+1, 0):

Omt+1(Ym+1) = hm(ym) +Cm(Ym) X o (Ym)- (A-4)

We observe that (9, ., 1, (Ym, 0)| = |MZ1 + O(80) 0| and after some computations, we see that

Hm
05 Om(ym,0,0) = )L— + O () co-

m
Asa consequence,

lem V)| = 14,14 O (80) co < vy, (A-5)

where, if §g is small enough, we can fix v; < 1. Moreover, c,, and h,, are smooth functions and their C N
norms are bounded uniformly in m, and actually by global constants depending only on F. Furthermore,
Ym > Ym+1 18 given by y, = Ay + 0 (Y, 0) and is an expanding diffeomorphism provided &g is small
enough.

We fix some small ¢ such that (—¢, ) x {0} C U,, for all m. Let’s define I = (—¢, ). We will make
use of the fiber contraction theorem to show that y,, € I — 0,,(y,,) is smooth for every m, with uniform
C" norms. For this purpose, let us introduce the following notation:

e Cp<C;<.---<Cy <--- afamily of constants which will be specified in the sequel.
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The complete metric space Xy = {y € CN(I) : |y|lcx < Cx, 0 <k < N} equipped with the C" norm.

o The auxiliary metric space X§{* ={y € C O 17 llse < Cw} equipped with the C 9 norm.

The complete metric space Ey = (Xn)? equipped with the metric

d(y1, v2) = sup [(¥Dm — (¥2)Imllen.

meZ

Its auxiliary counterpart E3* = (X%*)Z equipped with the metric
d(y1, v2) = sup |(¥1)m — (Y2)mlco.
meZ

For y € Ey, let’s define Ty with the formula (A-4):

(TY)ms1Oms+1) = (hm +cm¥Ym) (Ym)-

Since y,, — Y41 1S expanding, we see that y,,+1 € I = y,, € I. Hence, (T y);,+1 is well-defined on 1.
Our aim is to show by induction on N that for every N € N, 0 := (0,;)mez is in Ey and is an attractive
fixed pointof T : Exy — Ep.

We start with the case N = 0. We need to check that T (Ey) C Ey. It will be the case as soon as

Covi +sup ||y ]|oo < Co.
m

For instance, take Co = 2 sup,, [|mllco/(1 —v1). Due to the fact that |lc,u || oy < vi, T is a contraction
with contraction rate v; and hence T : Eg — E( has a unique attractive fixed point. This fixed point is
necessarily o since o satisfies (A-4).

Arguing by induction, we assume that o € Ey, T(Ey) C Ey and o is an attractive fixed point for T
and we want to show that the same is true for N 4 1. For this purpose, suppose that y € Ey is of
class CV*!. Analyzing the formula defining 7, we see that can write, for m € Z,

OYm+1 —N-l
(Ty),;“”(ymﬂ)=h§7+‘>(ym)+cm(ym)x( a:* (ym>> x YN (3,
m
+ RN s Vi Om)s s vV (), (A-6)

where Ry, : I X [—Cp, Cp] x -+ x [-Cy, Cy] — R is a polynomial in the last N 4 1 variables with
smooth coefficients in y,,, uniformly bounded in m. As a consequence, there exists a global constant C)y

such that

’
sup sup |RN,m(ym, TO,---,TN)| SCN-H'
m  Ix[—Cp,Colx--x[-Cn,CyN]

We can then choose Cp 1 > Cy such that
sup [[amllcvet 4+ Cy g +v1Cns1 < Cnyts
m

which ensures that 7 : Exy1 — En+1. We now wish to use the fiber contraction theorem (Theorem 6).
If y € Ey, we define the map S, : E{Y, — EVY, by

aym-‘rl
O Ym

—N-1
(Sye>m+1(ymm=h;N+‘>(ym)+cm<ym>><( (ym)) XOm Ym) RN Oty Vi ) -+ Vo ).
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Due to the choice of Cy1, we see that S, is well-defined and since we have

aym-i—l
dYm

and |lcmllcocry < vi, we know S, is a contraction with contraction rate vy for every y € Ey. In particular,

>1

(Ym)

the map S, has a unique fixed point oy 1 € EYY .
The fiber contraction theorem (Theorem 6) applies to the continuous map

Tn:(y,0)e Ex x E;’v”jil = (Ty, S,0) € Ey X E;’v”jil

aux
N+1°
aux

In particular, if y € Eyy1, then 7 := (y, yV 1)) € Ey x EyY, and

and (o, oy41) is an attractive fixed point of Ty in Ey X E

: P __ : aux
pgr}rloo Tyy =(o,0on41) 1n Ey X EyLy.

However, by the definition of §,,,

TSy = (TPy, (TPy)N D),

Hence, for every fixed m, we know (T”y),, converges to g, in Xy and (T” y),(,ﬁv +D) converges uniformly
on I to oy 1. This proves that o is CN*! and 0 VD = oy, 1. We conclude that o € Ey 41 is then an attrac-

tive fixed point of 7' : Ex4+1 — En+1, Which proves the induction and concludes the proof of Lemma 3.24.

A3. Proof of Lemma 5.9. We give the missing proof of Lemma 5.9. The proof is a precise analysis of
the iteration formula (5-17). We adopt the notation introduced for Lemma 5.9. We argue by induction on
J to show the property P;: the bound (5-18) is valid for all j < J and, forall 1 <i <n—1, [ € N, with
some constants C; ;.

1. Base case. Let us start with Py. The iteration formula (5-17) implies

aioCe) =] | fitxr).

I=1
Hence, the bound ||a; |0 < (Bv'/?)! is obvious and we can set Co.0 = 1. We now argue by induction
on i and prove the property Py ;: the bound (5-18) is valid for j = 0, i and for all / € N, for some
constants C; ;. These bounds are trivially true for i = 0 and are direct consequences of Lemma 5.8 for
i = 1. Suppose that the property holds for i — 1 for some i > 1 and let’s show it for i.

1.1. Case l = 1. Let us first deal with / = 1 and compute the derivative of g; ¢, using the formula
ai,0(xi) = fi(x;))ai—1,0(xi-1):

0x;_
a} o (i) = f'(xi)ai1,0(xi-1) + ﬁ(xi>a;_1,0(xi_1)< gx,‘).

We use the (weak) bound |dx;_1/dx;| <1 and the property Py ;_; to show that
laiollcr < C(BVY/3) ™!+ Co1(Bv!?) x (B! li < Co 1 (BV!/2) (i + 1),

assuming that Cp | > C(Bv'/»~1,
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1.2. General case for | > 0. We now come back to the general case / > 0. By using the formula

aio(x;) = fi(xi)ai—1,0(x;i—1), one sees that we can write al.(l(; in the form

O\ ) axi—1 )
a; o(xi) = fi(xi)a; o (xi—1) on + O(llai-10llci-1)-
4
The constants appearing in the O depend on C’ norms of f; and ¢;, which, by assumption are controlled
by some uniform C;. Hence, using the assumption Py ;_,

I 0x;—1
la (i)l < <Bv1/2)||ai1,o||cz< o
4

< Co (BV'/?) (B2 =Y 4. C/Co 1 (BV/?) 71!
< Co (B i+ 1),

/
) +Clllai—10llci-1

assuming that Cp; is chosen bigger than (l/l)Cl’Co,l_l(Bvl/z)_l. As a consequence, we can build
constants satisfying these conditions by defining inductively
1

Co; = maX(Co,z—l, ]

CiCou1(Bv'/H7).
This ends the proof of Py ; and hence of Py.

2. Induction step. We now assume that P;_ is true for some j > 1 and aim at proving P;. Again, we do
it by induction on i by proving the properties P; ;: the bound (5-18) is true for j, i and all / € N. These
bounds are trivially true for i = 0 and are direct consequences of Lemma 5.8 for i = 1. Suppose that the
property holds for i — 1 for some i > 2 and let’s show it for i.

2.1 Casel = 0. Let’s start with / = 0. The iteration formula shows that
j-1
a; j(x;) = fi(xi)ai—1,j(xi—1) + Z Li_piai—1p)(xi—1).
p=0

By Lemma 5.8, there exist constants C), ,, > 0 such that
ILp.iallcny < C, pllalicarm, -

Hence, assuming that (5-18) holds for a;_; ; with [ =0,

j—1
lai. jlloo < Cjo(BYYA (BTN 13" Cr ollais pllcao-r
. p=0
j—1
S Cj’O(BUI/Z)ll':‘ﬁ] + Z C]/'_p’ocp,Z(jfp)(Bvl/z)l_liZ(j_p)+3p
p=0 o1
) 1/2Ni:3j | :2j 1/2yi—1 / . p
< Cio(Bv' )3T +i% (BTN Cl L 0Cpaiopi
p=0
1/2Ni :3j 27 1/2Ni—1 / ij_l
< Cjo(Bv'?)' ¥ +i% (B2 sup Ci_, 0Cpoi—p | ——
0<p<j-—1 ’ i—1
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. . . ~ i1 o~ .
< Cjo(Bv'/?i% +i3f—1<3u1/2)’—1[0<sup 1c]’._p,ocp,z(j,,,)]cj, where —- =< Ciil™1,
<p<ij-
< Cjo(Bv/) (i + DY,
assuming that C; o is chosen bigger than
1 _ ~
Kj = —.(Bvlﬂ) 1[ sup Cj/-_p OCp,z(j,p)]Cj.
3j 0<p<j-1 ’
As a consequence, the bounds hold for / = 0 and i, j if we set C; o = max(1, K;).
2.2. Case l > 0. Consider now [ > 0. As already done, one can write
1 ! axi—1 ) =
i
a)(x;) = ﬁ(x,->a,.(_)1,j(x,~_1)< S ) + OUlai—r jller) + 3 (Lipitaim D™ iz,
i =0

/

As usual, the constants in O depend on [, j but not on i and we denote by C;’ i the constant in this O.

Hence, we can control

j—1
/ i—1. i i—1. i—
e} lloo < Cji BV BV 2Y T4 ) Cjmy BTN ML @iy p) e
i1 p=0
i
<GBV il i (B YTl llai pllerg-p
p=0
j—1
<GBV ] Cr (B THITITILY "L Cp gy BV TR
=0
R | B p ~
< CuBY ) @ T o BV THC Gt sup Gy Cpivai-p C)
il 0<p<j-—1
<Cj BV (i41)*3 Cia

ifCj ;> Ej,l. Eventually, we define by induction on / the constants C; ; by setting C;; = max(Cj 1, 51-,1),
achieving the proof of P;. This concludes the proof of the lemma.

Ad. Upper box dimension for hyperbolic set. This subsection is devoted to the proof of Proposition 6.6.
We will simply recall some arguments which lead to give an upper bound to the upper-box dimension.
We borrow these arguments from [Barreira 2008, Section 4.3] and refer the reader to this book for the
definitions and properties of topological pressure (Definition 2.3.1), Markov partition (Definition 4.2.6)
and other references on this theory.

We’ll show that the pressure condition (Fractal) implies Proposition 6.6. We prove it for the unstable
manifolds. The proof is similar in the case of stable manifolds by changing F into F~!. We first begin by
fixing a Markov partition for 7 with diameter at most 7¢. This is possible by virtue of Theorem 18.7.3
in [Katok and Hasselblatt 1995]. We denote by Ry, ..., R, C T this Markov partition. Here, ng is
smaller than the diameter of the local stable and unstable manifolds and the holonomy maps HZ/;, are
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well-defined for d(p, p') < no:

H:/;/ : Ws/u(p) - Ws/u (,0/), = the unique pOint in W, (f) N Ws(,O/)-

Due to our results on the regularity of the stable and unstable distributions, these maps are Lipschitz with
global Lipschitz constants. In particular, if an inequality of the kind

Nw, (7€) < Ce™®

holds for some p, it holds for p’ if d(p, p’) < no with C replaced by K°C where K is a Lipschitz constant
for the holonomy maps. We fix (p1, ..., pp) in (Ry, ..., R,) and we set V = Uf’zl W, (pi) N R;. Itis
then enough to show that

dimV < 1.

Indeed, if dim V < 1 for 8 € (dim V, 1), there exists gy > 0 such that,
foralle <gy, Ny(e)<e ®,

and we conclude the proof of Section A4 with the above considerations on the holonomy maps.

Note 8§ := dim V satisfies the equation P (§¢,) = 0. We will actually show that P(5¢,) > 0. Since
s — P(s¢,) is strictly decreasing and has a unique root, the assumption P(¢,) < 0 will give § < 1. We
will denote by

the elements of the refined partition at time ». Similarly to the definitions of Jq+ , we will write

Jio,...in =1Inf{J} (), p € Riy,.i,}

and write
n—1
cn(s) = E lgs L= E exp max (s E ¢quk)
00y.eein 00yeeesin 10tn k=0

(the last equality follows from the chain rule). Properties of Markov partitions ensure that
P(s¢,) = lim llog cn(s).
n—>oo n

Fix s > §. Hence, there exists &1 such that, for all ¢ < g1, Ny(¢g) <¢e~ %

Fix n € N*. By writing V = U,-O ..... i Vi,...i, We have
Ny(e) < Y Ny, ().
i0sensin
Note that
F"(Vig,...i) C Wy (F"(0iy)) N R;,
and
H;"(ﬂio)’/’in (Fn(vio,...,i,,)) C Vin-



SPECTRAL GAP FOR OBSTACLE SCATTERING IN DIMENSION 2 1123

Hence, if we cover V; by N sets of diameter at most ¢, Uy, ..., Uy, the sets F™" o H;, Fr (o, )(U,-),
in» IO
1 <i <N, cover V;,,..;, and have diameters at most K le.;{_ ;- Hence,
NVin (8) Z NV!() ----- ln( 8Jl.()7,%..,l'n)’

which gives

----- In

By iterating this process, we see that, for all m e N, if ¢ < g1 (K Jn_l)m,

Ny(e) <e*K™c,(s)™.

Hence,
N N
log Ny (¢) <si mlog(K cn(s)) <sim log(K*cy (S)1) '
—loge —loge —log(e1(K Jy )™)
We then take the lim sup as & — 0 first and then pass to the limit as m — 400 and find that
— log K*
dim v < 5+ e Kan(s)

—log KJ7"
Then, we pass to the limit s — § and find that log(K‘Scn (8)) = 0. Hence,

—SlogK
- =

1
P(8¢,) = lim - logc,(8) = lim 0.

This ends the proof of the required inequality and gives that dim V < 1.

AS. From porosity to upper-box dimension. We have shown that sets with upper-box dimension strictly
smaller than 1 are porous. In this appendix, we show a result in the other way, namely, porous sets down
to scale 0 have an upper-box dimension strictly smaller than 1. The following lemma gives a quantitative
version of this statement. This is not useful for our use (we only needed the first implication) but we
found that it could be of independent interest. Our proof is based on the proof of Lemma 5.4 in [Dyatlov
and Jin 2018]. We adopt the same notation as in Section 6A.

Lemma A.2. Let M e N, v >0, a1 > 0. Let X C[—M, M] be a closed set and assume that X is v-porous
on a scale from 0 to ay. Then, there exists C = C(v, a1, M) >0, g9 = eo(v, a1, M) and § =5(v) € [0, 1]
such that,

foralle <gy, Nx(g)<Ce°.
In particular,
dim X < 6.
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’ I3 ky12 ‘ ‘ 14 o12 ‘ ’ Is iy12 ‘ ’ 16 kg2 ‘ ’ 17 ky42 ‘ ‘ I3 ko42 ‘

i} ¥ ¥ .

Figure 17. It illustrates the tree structure of the family of intervals I ,, with L = 3. The
porosity allows us to withdraw at least one child to any parent. The missing children are
shaded in gray.

Proof. We define L = [2/v] and denote by k¢ the unique integer such that
L% < o) < Lot

We will let 1, ; = [mL~*, (m+1)L=* ] fork e N, m e Z.
We now show by induction on k > kg that there exists Y; C Z such that

#Y <2MLO(L— 1P @ | s (A-7)
meYy

namely, at each level k > ko, one new interval I, x does not intersect 2. See Figure 17.

The case k = kg is trivial since we simply cover 2 by the intervals I, i, for M Lo <m < MLk,

We now assume that the result is proved for k > ko and we prove it for k + 1. Fix m € Y. We write
I = UJL.;S I+ jk+1. We claim that among the intervals 1,74 k41, at least one does not intersect 2.
Indeed, since |I| < L% < «, the porosity of € implies the existence of an interval J C I of size v|I| =
vL=% > 21 7%=1 guch that J N Q = &. Since |J| > 2L%=1 J contains at least one of the intervals
I+ jk+1. We denote this index by j,,. We now set

YVier=(JtmL+j:j€f0,.... L)\ jn).

meYy

By the property of j,,, we have Q C UmeYk+l Lyxr1and #Yp < (L-1D#Y, < (L — 1kt1=kop pp o,
We now consider ¢ < %L‘ko and write k the unique integer such that

—log(2
L% <2 <L e, k= {MW
log L

Since we can cover © by 2M LK (L — 1)¥% closed intervals of size L™% we can also cover Q by
4M L% (L — 1)*=% open intervals of size 2¢. Hence,

ko
No(e) < 4MLA(L — 1)k~ §4M(LL 1) (L — 1)~ 0g@e)/log L1 _ o=,

with § =log(L —1)/log L € [0, 1[ and C =4M (L /(L — 1))*0(L — 1)!~log2/log L O



SPECTRAL GAP FOR OBSTACLE SCATTERING IN DIMENSION 2 1125

Acknowledgment

The author would like to warmly thank Stéphane Nonnenmacher for his careful reading and helpful
discussions which contributed a lot to the completion of this work. He also thanks the anonymous referee
for helpful suggestions and comments.

References

[Anantharaman and Nonnenmacher 2007a] N. Anantharaman and S. Nonnenmacher, “Entropy of semiclassical measures of the
Walsh-quantized baker’s map”, Ann. Henri Poincaré 8:1 (2007), 37-74. MR Zbl

[Anantharaman and Nonnenmacher 2007b] N. Anantharaman and S. Nonnenmacher, “Half-delocalization of eigenfunctions for
the Laplacian on an Anosov manifold”, Ann. Inst. Fourier (Grenoble) 57:7 (2007), 2465-2523. MR Zbl

[Bardos et al. 1987] C. Bardos, G. Lebeau, and J. Rauch, “Scattering frequencies and Gevrey 3 singularities”, Invent. Math. 90:1
(1987), 77-114. MR Zbl

[Barkhofen et al. 2013] S. Barkhofen, T. Weich, A. Potzuweit, H.-J. Stockmann, U. Kuhl, and M. Zworski, “Experimental
observation of the spectral gap in microwave n-disk systems”, Phys. Rev. Lett. 110:16 (2013), art. id. 164102.

[Barreira 2008] L. Barreira, Dimension and recurrence in hyperbolic dynamics, Progr. Math. 272, Birkhduser, Basel, 2008. MR
Zbl

[Borthwick 2007] D. Borthwick, Spectral theory of infinite-area hyperbolic surfaces, Progr. Math. 256, Birkhduser, Boston,
2007. MR Zbl

[Bourgain and Dyatlov 2017] J. Bourgain and S. Dyatlov, “Fourier dimension and spectral gaps for hyperbolic surfaces”, Geom.
Funct. Anal. 27:4 (2017), 744-771. MR Zbl

[Bourgain and Dyatlov 2018] J. Bourgain and S. Dyatlov, “Spectral gaps without the pressure condition”, Ann. of Math. (2)
187:3 (2018), 825-867. MR Zbl

[Bowen and Ruelle 1975] R. Bowen and D. Ruelle, “The ergodic theory of Axiom A flows”, Invent. Math. 29:3 (1975), 181-202.
MR Zbl

[Chernov and Markarian 2006] N. Chernov and R. Markarian, Chaotic billiards, Math. Surv. Monogr. 127, Amer. Math. Soc.,
Providence, RI, 2006. MR Zbl

[Datchev and Vasy 2012] K. Datchev and A. Vasy, “Gluing semiclassical resolvent estimates via propagation of singularities”,
Int. Math. Res. Not. 2012:23 (2012), 5409-5443. MR Zbl

[Dyatlov 2018] S. Dyatlov, “Notes on hyperbolic dynamics”, preprint, 2018. arXiv 1805.11660

[Dyatlov 2019] S. Dyatlov, “An introduction to fractal uncertainty principle”, J. Math. Phys. 60:8 (2019), art.id. 081505. MR
Zbl

[Dyatlov and Jin 2017] S. Dyatlov and L. Jin, “Resonances for open quantum maps and a fractal uncertainty principle”, Comm.
Math. Phys. 354:1 (2017), 269-316. MR Zbl

[Dyatlov and Jin 2018] S. Dyatlov and L. Jin, “Semiclassical measures on hyperbolic surfaces have full support”, Acta Math.
220:2 (2018), 297-339. MR Zbl

[Dyatlov and Zahl 2016] S. Dyatlov and J. Zahl, “Spectral gaps, additive energy, and a fractal uncertainty principle”, Geom.
Funct. Anal. 26:4 (2016), 1011-1094. MR Zbl

[Dyatlov and Zworski 2019] S. Dyatlov and M. Zworski, Mathematical theory of scattering resonances, Grad. Stud. Math. 200,
Amer. Math. Soc., Providence, RI, 2019. MR Zbl

[Dyatlov and Zworski 2020] S. Dyatlov and M. Zworski, “Fractal uncertainty for transfer operators”, Int. Math. Res. Not. 2020:3
(2020), 781-812. MR Zbl

[Dyatlov et al. 2022] S. Dyatlov, L. Jin, and S. Nonnenmacher, “Control of eigenfunctions on surfaces of variable curvature”,
J. Amer. Math. Soc. 35:2 (2022), 361-465. MR Zbl

[Gaspard and Rice 1989] P. Gaspard and S. A. Rice, “Scattering from a classically chaotic repellor”, J. Chem. Phys. 90:4 (1989),
2225-2241. MR


http://dx.doi.org/10.1007/s00023-006-0299-z
http://dx.doi.org/10.1007/s00023-006-0299-z
http://msp.org/idx/mr/2299192
http://msp.org/idx/zbl/1109.81035
http://dx.doi.org/10.5802/aif.2340
http://dx.doi.org/10.5802/aif.2340
http://msp.org/idx/mr/2394549
http://msp.org/idx/zbl/1145.81033
http://dx.doi.org/10.1007/BF01389032
http://msp.org/idx/mr/906580
http://msp.org/idx/zbl/0723.35058
http://dx.doi.org/10.1103/PhysRevLett.110.164102
http://dx.doi.org/10.1103/PhysRevLett.110.164102
http://dx.doi.org/10.1007/978-3-7643-8882-9
http://msp.org/idx/mr/2434246
http://msp.org/idx/zbl/1161.37001
http://dx.doi.org/10.1007/978-0-8176-4653-0
http://msp.org/idx/mr/2344504
http://msp.org/idx/zbl/1130.58001
http://dx.doi.org/10.1007/s00039-017-0412-0
http://msp.org/idx/mr/3678500
http://msp.org/idx/zbl/1421.11071
http://dx.doi.org/10.4007/annals.2018.187.3.5
http://msp.org/idx/mr/3779959
http://msp.org/idx/zbl/1392.37065
http://dx.doi.org/10.1007/BF01389848
http://msp.org/idx/mr/380889
http://msp.org/idx/zbl/0311.58010
http://dx.doi.org/10.1090/surv/127
http://msp.org/idx/mr/2229799
http://msp.org/idx/zbl/1101.37001
http://dx.doi.org/10.1093/imrn/rnr255
http://msp.org/idx/mr/2999147
http://msp.org/idx/zbl/1262.58019
http://msp.org/idx/arx/1805.11660
http://dx.doi.org/10.1063/1.5094903
http://msp.org/idx/mr/3993411
http://msp.org/idx/zbl/1432.81034
http://dx.doi.org/10.1007/s00220-017-2892-z
http://msp.org/idx/mr/3656519
http://msp.org/idx/zbl/1372.81101
http://dx.doi.org/10.4310/ACTA.2018.v220.n2.a3
http://msp.org/idx/mr/3849286
http://msp.org/idx/zbl/1404.28010
http://dx.doi.org/10.1007/s00039-016-0378-3
http://msp.org/idx/mr/3558305
http://msp.org/idx/zbl/1384.58019
http://dx.doi.org/10.1090/gsm/200
http://msp.org/idx/mr/3969938
http://msp.org/idx/zbl/1454.58001
http://dx.doi.org/10.1093/imrn/rny026
http://msp.org/idx/mr/4073195
http://msp.org/idx/zbl/1442.42059
http://dx.doi.org/10.1090/jams/979
http://msp.org/idx/mr/4374954
http://msp.org/idx/zbl/1487.58032
http://dx.doi.org/10.1063/1.456017
http://msp.org/idx/mr/980392

1126 LUCAS VACOSSIN

[Gérard 1988] C. Gérard, Asymptotique des pdles de la matrice de scattering pour deux obstacles strictement convexes, Mém.
Soc. Math. France (N.S.) 31, Soc. Math. France, Paris, 1988. MR Zbl

[Guillemin and Sternberg 2013] V. Guillemin and S. Sternberg, Semi-classical analysis, International Press, Boston, 2013. MR
Zbl

[Hargé and Lebeau 1994] T. Hargé and G. Lebeau, “Diffraction par un convexe”, Invent. Math. 118:1 (1994), 161-196. MR Zbl

[Hirsch and Pugh 1969] M. W. Hirsch and C. C. Pugh, “Stable manifolds for hyperbolic sets”, Bull. Amer. Math. Soc. 75 (1969),
149-152. MR Zbl

[Hurder and Katok 1990] S. Hurder and A. Katok, “Differentiability, rigidity and Godbillon—Vey classes for Anosov flows”,
Inst. Hautes Etudes Sci. Publ. Math. 72 (1990), 5-61. MR Zbl

[Tkawa 1982] M. Ikawa, “Decay of solutions of the wave equation in the exterior of two convex obstacles”, Osaka Math. J. 19:3
(1982), 459-509. MR Zbl

[Ikawa 1988] M. Ikawa, “Decay of solutions of the wave equation in the exterior of several convex bodies”, Ann. Inst. Fourier
(Grenoble) 38:2 (1988), 113—-146. MR Zbl

[Katok and Hasselblatt 1995] A. Katok and B. Hasselblatt, Introduction to the modern theory of dynamical systems, Encycl.
Math. Appl. 54, Cambridge Univ. Press, 1995. MR Zbl

[Mather 1968] J. N. Mather, “Characterization of Anosov diffeomorphisms”, Indag. Math. 30 (1968), 479-483. MR Zbl
[McShane 1934] E. J. McShane, “Extension of range of functions”, Bull. Amer. Math. Soc. 40:12 (1934), 837-842. MR Zbl

[Morita 1991] T. Morita, “The symbolic representation of billiards without boundary condition”, Trans. Amer. Math. Soc. 325:2
(1991), 819-828. MR Zbl

[Naud 2005] F. Naud, “Expanding maps on Cantor sets and analytic continuation of zeta functions”, Ann. Sci. Ecole Norm.
Sup. (4) 38:1 (2005), 116-153. MR Zbl

[Nonnenmacher 2011] S. Nonnenmacher, “Spectral problems in open quantum chaos”, Nonlinearity 24:12 (2011), R123-R167.
Zbl

[Nonnenmacher and Zworski 2009] S. Nonnenmacher and M. Zworski, “Quantum decay rates in chaotic scattering”, Acta Math.
203:2 (2009), 149-233. MR Zbl

[Nonnenmacher et al. 2011] S. Nonnenmacher, J. Sjostrand, and M. Zworski, “From open quantum systems to open quantum
maps”, Comm. Math. Phys. 304:1 (2011), 1-48. MR Zbl

[Nonnenmacher et al. 2014] S. Nonnenmacher, J. Sjostrand, and M. Zworski, “Fractal Weyl law for open quantum chaotic
maps”, Ann. of Math. (2) 179:1 (2014), 179-251. MR Zbl

[Petkov and Stoyanov 2010] V. Petkov and L. Stoyanov, “Analytic continuation of the resolvent of the Laplacian and the
dynamical zeta function”, Anal. PDE 3:4 (2010), 427-489. MR Zbl

[Riviere 2010] G. Riviere, “Entropy of semiclassical measures in dimension 2, Duke Math. J. 155:2 (2010), 271-336. MR Zbl

[Schwartz 2021] N. Schwartz, “The full delocalization of eigenstates for the quantized cat map”, preprint, 2021. arXiv
2103.06633

[Sjostrand and Zworski 1999] J. Sjostrand and M. Zworski, “Asymptotic distribution of resonances for convex obstacles”, Acta
Math. 183:2 (1999), 191-253. MR Zbl

[Zworski 2012] M. Zworski, Semiclassical analysis, Grad. Stud. Math. 138, Amer. Math. Soc., Providence, RI, 2012. MR Zbl
[Zworski 2017] M. Zworski, “Mathematical study of scattering resonances”, Bull. Math. Sci. 7:1 (2017), 1-85. MR Zbl
Received 13 Jan 2022. Revised 10 Jun 2022. Accepted 11 Aug 2022.

LUCAS VACOSSIN: lucas.vacossin@universite-paris-saclay.fr
Laboratoire de Mathématiques d’Orsay, Université Paris-Saclay, UMR 8628 du CNRS, Orsay, France

mathematical sciences publishers :'msp


https://eudml.org/doc/94870
http://msp.org/idx/mr/998698
http://msp.org/idx/zbl/0654.35081
http://msp.org/idx/mr/3157301
http://msp.org/idx/zbl/1298.58001
http://dx.doi.org/10.1007/BF01231531
http://msp.org/idx/mr/1288472
http://msp.org/idx/zbl/0831.35121
http://dx.doi.org/10.1090/S0002-9904-1969-12184-1
http://msp.org/idx/mr/254865
http://msp.org/idx/zbl/0199.27103
http://dx.doi.org/10.1007/BF02699130
http://msp.org/idx/mr/1087392
http://msp.org/idx/zbl/0725.58034
http://projecteuclid.org/euclid.ojm/1200775317
http://msp.org/idx/mr/676233
http://msp.org/idx/zbl/0498.35008
http://dx.doi.org/10.5802/aif.1137
http://msp.org/idx/mr/949013
http://msp.org/idx/zbl/0636.35045
http://dx.doi.org/10.1017/CBO9780511809187
http://msp.org/idx/mr/1326374
http://msp.org/idx/zbl/0878.58020
https://core.ac.uk/download/pdf/82726498.pdf
http://msp.org/idx/mr/0248879
http://msp.org/idx/zbl/0165.57001
http://dx.doi.org/10.1090/S0002-9904-1934-05978-0
http://msp.org/idx/mr/1562984
http://msp.org/idx/zbl/60.0224.09
http://dx.doi.org/10.2307/2001649
http://msp.org/idx/mr/1013334
http://msp.org/idx/zbl/0731.58055
http://dx.doi.org/10.1016/j.ansens.2004.11.002
http://msp.org/idx/mr/2136484
http://msp.org/idx/zbl/1110.37021
http://dx.doi.org/10.1088/0951-7715/24/12/R02
http://msp.org/idx/zbl/1229.35223
http://dx.doi.org/10.1007/s11511-009-0041-z
http://msp.org/idx/mr/2570070
http://msp.org/idx/zbl/1226.35061
http://dx.doi.org/10.1007/s00220-011-1214-0
http://dx.doi.org/10.1007/s00220-011-1214-0
http://msp.org/idx/mr/2793928
http://msp.org/idx/zbl/1223.81127
http://dx.doi.org/10.4007/annals.2014.179.1.3
http://dx.doi.org/10.4007/annals.2014.179.1.3
http://msp.org/idx/mr/3126568
http://msp.org/idx/zbl/1293.81022
http://dx.doi.org/10.2140/apde.2010.3.427
http://dx.doi.org/10.2140/apde.2010.3.427
http://msp.org/idx/mr/2718260
http://msp.org/idx/zbl/1251.37031
http://dx.doi.org/10.1215/00127094-2010-056
http://msp.org/idx/mr/2736167
http://msp.org/idx/zbl/1230.37048
http://msp.org/idx/arx/2103.06633
http://msp.org/idx/arx/2103.06633
http://dx.doi.org/10.1007/BF02392828
http://msp.org/idx/mr/1738044
http://msp.org/idx/zbl/0989.35099
http://dx.doi.org/10.1090/gsm/138
http://msp.org/idx/mr/2952218
http://msp.org/idx/zbl/1252.58001
http://dx.doi.org/10.1007/s13373-017-0099-4
http://msp.org/idx/mr/3625851
http://msp.org/idx/zbl/1368.35230
mailto:lucas.vacossin@universite-paris-saclay.fr
http://msp.org

Guidelines for Authors

Authors may submit manuscripts in PDF format on-line at the Submission
page at msp.org/apde.

Originality. Submission of a manuscript acknowledges that the manu-
script is original and and is not, in whole or in part, published or under
consideration for publication elsewhere. It is understood also that the
manuscript will not be submitted elsewhere while under consideration
for publication in this journal.

Language. Articles in APDE are usually in English, but articles written
in other languages are welcome.

Required items. A brief abstract of about 150 words or less must be
included. It should be self-contained and not make any reference to the
bibliography. If the article is not in English, two versions of the abstract
must be included, one in the language of the article and one in English.
Also required are keywords and subject classifications for the article,
and, for each author, postal address, affiliation (if appropriate), and email
address.

Format. Authors are encouraged to use IATEX but submissions in other
varieties of TigX, and exceptionally in other formats, are acceptable. Ini-
tial uploads should be in PDF format; after the refereeing process we will
ask you to submit all source material.

References. Bibliographical references should be complete, including
article titles and page ranges. All references in the bibliography should
be cited in the text. The use of BibTgX is preferred but not required. Tags
will be converted to the house format, however, for submission you may
use the format of your choice. Links will be provided to all literature
with known web locations and authors are encouraged to provide their
own links in addition to those supplied in the editorial process.

Figures. Figures must be of publication quality. After acceptance, you
will need to submit the original source files in vector graphics format for
all diagrams in your manuscript: vector EPS or vector PDF files are the
most useful.

Most drawing and graphing packages (Mathematica, Adobe Illustrator,
Corel Draw, MATLAB, etc.) allow the user to save files in one of these
formats. Make sure that what you are saving is vector graphics and not a
bitmap. If you need help, please write to graphics @msp.org with details
about how your graphics were generated.

White space. Forced line breaks or page breaks should not be inserted in
the document. There is no point in your trying to optimize line and page
breaks in the original manuscript. The manuscript will be reformatted to
use the journal’s preferred fonts and layout.

Proofs. Page proofs will be made available to authors (or to the des-
ignated corresponding author) at a Web site in PDF format. Failure to
acknowledge the receipt of proofs or to return corrections within the re-
quested deadline may cause publication to be postponed.


http://msp.org/apde
mailto:graphics@msp.org

ANALYSIS & PDE

Volume 17 No.3 2024

Schauder estimates for equations with cone metrics, II 757
BIN GUO and JIAN SONG
The stability of simple plane-symmetric shock formation for three-dimensional compressible 831
Euler flow with vorticity and entropy
JONATHAN LUK and JARED SPECK

Families of functionals representing Sobolev norms 943
HAIM BREZIS, ANDREAS SEEGER, JEAN VAN SCHAFTINGEN and PO-LAM YUNG

Schwarz—Pick lemma for harmonic maps which are conformal at a point 981
FRANC FORSTNERIC and DAVID KALAJ

An improved regularity criterion and absence of splash-like singularities for g-SQG patches 1005
JUNEKEY JEON and ANDREJ ZLATOS

Spectral gap for obstacle scattering in dimension 2 1019
LucAs VACOSSIN



	 vol. 17, no. 3, 2024
	Masthead and Copyright
	01
	1. Introduction
	2. Preliminaries
	2A. Notations
	2A1. Elliptic case
	2A2. Parabolic case
	2A3. Compact Kähler manifolds

	2B. A useful lemma

	3. Elliptic estimates
	3A. Conical harmonic functions
	3A1. Smooth approximating metrics
	3A2. Cheng–Yau gradient estimate revisited
	3A3. Laplacian estimate in singular directions
	3A4. Mixed derivatives estimates
	3A5. Convergence of u_epsilon

	3B. Tangential and Laplacian estimates
	3C. Mixed normal-tangential estimates along the directions S
	3D. Mixed normal directions
	3E. Nonflat conical Kähler metrics

	4. Parabolic estimates
	4A. Conical heat equations
	4A1. Estimates of u_epsilon
	4A2. Existence of a solution u to (4-2)

	4B. Sketched proof of Theorem 1.7
	4C. Interior Schauder estimate for nonflat conical Kähler metrics
	4D. Schauder estimate near t= 0
	4D1. The model case
	4D2. The nonflat metric case


	5. Conical Kähler–Ricci flow
	References

	02
	1. Introduction
	1A. Ideas of the proof
	1A1. The Christodoulou theory
	1A2. The nearly simple plane-symmetric regime
	1A3. The reformulation of the equations
	1A4. The remarkable null structure of the reformulation
	1A5. Estimates for the transported variables
	1A6. Elliptic estimates for the vorticity and the entropy gradient
	1A7. L^2 estimates for the transport variables and the high-order blowup-rate

	1B. Related works
	1B1. Shock formation in one spatial dimension
	1B2. Multidimensional shock formation for quasilinear wave equations
	1B3. Multidimensional shock formation for the compressible Euler equations
	1B4. Shock development problem
	1B5. Other singularities for the compressible Euler equations
	1B6. Singularity formation in related models
	1B7. Other works

	1C. Structure of the paper

	2. Geometric setup
	2A. Notational conventions and remarks on constants
	2B. Caveats on citations
	2C. Basic setup and ambient manifold
	2D. Fluid variables and new variables useful for the reformulation
	2E. The acoustical metric and related objects in Cartesian coordinates
	2F. The acoustic eikonal function and related constructions
	2G. Subsets of spacetimes
	2H. Important vectorfields, the rescaled frame, and the nonrescaled frame
	2I. Transformations
	2J. Projection tensorfields, frame components, and projected Lie derivatives
	2K. First and second fundamental forms and covariant differential operators
	2L. Ricci coefficients
	2M. Pointwise norms
	2N. Transport equations for the eikonal function quantities
	2O. Calculations connected to the failure of the null condition

	3. Volume forms and energies
	3A. Geometric forms and related integrals
	3B. The definitions of the energies and null fluxes
	3B1. Forms and conventions
	3B2. Definitions of the energies


	4. Assumptions on the data and statement of the main theorems
	4A. Assumptions on the data of the fluid variables
	4B. Statement of the main theorem

	5. Reformulation of the equations and the remarkable null structure
	6. The bootstrap assumptions and statement of the main a priori estimates
	6A. Bootstrap assumptions
	6A1. Soft bootstrap assumptions
	6A2. Quantitative bootstrap assumptions

	6B. Statement of the main a priori estimates

	7. A localization lemma via finite speed of propagation
	8. Estimates for the geometric quantities associated to the acoustical metric
	8A. Some preliminary geoanalytic identities
	8B. The easy L^infty estimates
	8C. L^infty estimates involving higher transversal derivatives
	8D. Sharp estimates for mu_*
	8E. L^2 estimates for the geometric quantities

	9. Transport estimates for the specific vorticity and the entropy gradient
	9A. Estimates for general transport equations
	9B. Controlling the inhomogeneous terms
	9C. Putting everything together

	10. Lower-order transport estimates for the modified fluid variables
	10A. Preliminaries
	10B. General estimates for null forms
	10C. Estimates of the inhomogeneous terms in the transport equations for calC and calD
	10D. Below top-order estimates for bbC and bbD

	11. Top-order transport and elliptic estimates for the specific vorticity and the entropy gradient 
	11A. Top-order transport estimates for bbC_{N_top} and bbD_{N_top}
	11B. General elliptic estimates on bbR x bbT^2
	11C. Top-order elliptic estimates for Omega and S
	11C1. Controlling curl calP^{N_top} Omega and div calP^{N_top} Omega
	11C2. Controlling curl calP^{N_top} and div calP^{N_top}
	11C3. Proving the elliptic estimates

	11D. Putting everything together

	12. Wave estimates for the fluid variables
	12A. The main estimates for inhomogeneous covariant wave equations
	12B. Estimates for the inhomogeneous terms
	12C. Putting everything together

	13. Proving the L^infty estimates
	14. Putting everything together
	14A. Proof of the main a priori estimates
	14B. Proof of the main theorems
	14C. Nontriviality of Omega and S (proof of Corollary 4.4)
	14D. Hölder estimates (proof of Corollary 4.5)

	Appendix: Proof of the wave estimates
	A1. Running assumptions in the appendix and the dependence of constants and parameters
	A2. An outline of the rest of the appendix
	A3. The top-order commutator terms that require the modified quantities
	A4. The modified quantities and the additional terms in the transport equations
	A5. Control of the geometry of ell_{t,u} and the elliptic estimates for hat chi
	A6. The partial energies
	A7. L^2 estimates for the top-order derivatives of tr chi tied to the modified quantities
	A8. The main integral inequalities for the energies
	A9. Sketch of the proof of Proposition 12.1

	References

	03
	1. Introduction
	2. Bounding [Q/p u]Lp,(R2N,) by the Sobolev norm
	2A. The bound (1-13) via the Hardy–Littlewood maximal operator
	2B. The case R[-1,0]
	2C. Proof of Proposition 2.1 and Theorem 2.2 for general 1,p functions
	2D. Proof of Theorem 2.2 for -functions

	3. Proof of Theorem 1.1
	3A. A Lebesgue differentiation lemma
	3B. The lower bounds for p(E,/p [u])
	3C. Upper bounds for p(E,/p[u]), for C1c functions
	3D. Upper bounds for p(E,/p[u]), for general 1,p functions
	3E. Conclusion of the proof of Theorem 1.1
	3F. On limit formulas for (R)-functions: the proof of Proposition 1.2

	4. From weak-type bounds on quotients to 1,p and 
	5. Finiteness of 0(E,0[u]) and the Lipschitz norm
	6. When the upper bound Equation (1-15) fails
	6A. Proof of Proposition 6.1: the case gamma=-1
	6B. The case -1< gamma < 0: examples of Cantor–Lebesgue-type on the real line
	6C. Conclusion of the proof of Proposition 6.1
	6D. Examples related to Theorems 1.1 and 1.8
	6E. Generic failure in W1,1 for the case -1<0

	7. Perspectives and open problems
	7A. Subspaces of 1,1 and  and related spaces
	7B. Other limit functionals
	7C. Gamma-convergence
	7D. More general families of functionals

	Acknowledgements
	References

	04
	1. Introduction
	2. The main results
	3. Proof of Theorem 2.1
	4. Proof of Theorem 2.2
	5. A Schwarz–Pick lemma for quasiconformal harmonic maps
	6. An intrinsic pseudometric defined by conformal harmonic discs
	Acknowledgements
	References

	05
	1. Introduction
	2. Proof of Theorem 1.3
	2A. The single patch case
	2B. Some geometric lemmas
	2C. Reduction to regions near individual boundary segments
	2D. Estimating the individual integrals
	2E. Absence of simple splashes for all alpha in (0,1)
	2F. The multiple patches case

	3. Proof of Theorem 1.4
	References

	06
	1. Introduction
	2. Main theorem and applications
	2A. Hyperbolic open quantum maps
	2B. Applications of the theorem

	3. Preliminaries
	3A. Pseudodifferential operators and Weyl quantization
	3B. Fourier Integral operators
	3B1. Local symplectomorphisms and their quantization
	3B2. Precise version of Egorov's theorem
	3B3. An important example
	3B4. Lagrangian relations

	3C. Hyperbolic dynamics
	3D. Regularity of the invariant splitting
	3D1. Proof of the C^{1,beta} regularity
	3D2. Regularity of the stable and unstable leaves

	3E. Adapted charts

	4. Construction of a refined quantum partition
	4A. Numerology
	4B. Microlocal partition of unity and notations
	4C. Local Jacobian
	4D. Propagation up to local Ehrenfest time
	4D1. Iterative construction of the symbols
	4D2. Control of the symbols
	4D3. End of proof of Proposition 4.8
	4D4. Norm of sums over many words

	4E. Manipulations of the U_q
	4E1. First consequences
	4E2. Orthogonality of the U_q

	4F. Reduction to subwords with precise growth of their Jacobian
	4G. Partition into clouds

	5. Reduction to a fractal uncertainty principle via microlocalization properties
	5A. Microlocalization of frakM^{N_0}
	5B. Propagation of Lagrangian leaves and Lagrangian states
	5B1. Horizontal Lagrangian and their evolution
	5B2. Evolution of Lagrangian states

	5C. Microlocalization of U_calQ
	5C1. Proof of Lemma 5.11

	5D. Reduction to a fractal uncertainty principle

	6. Application of the fractal uncertainty principle
	6A. Porous sets
	6B. Fractal uncertainty principle
	6C. Porosity of Omega^+ and Omega^-

	Appendix
	A1. Holder regularity for flows
	A2. Proof of Lemma 3.24
	A3. Proof of Lemma 5.9
	A4. Upper box dimension for hyperbolic set
	A5. From porosity to upper-box dimension

	Acknowledgment
	References

	Guidelines for Authors
	Table of Contents

