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We show that under suitable nondegeneracy conditions, complete gradient
flow lines of the scalar curvature functional of a riemannian manifold per-
turb into eternal forced mean curvature flows with large forcing term.

1. Introduction

1.1. Background. Ye [1991] shows how nondegenerate critical points of the scalar
curvature function of a riemannian manifold perturb into families of convex em-
bedded spheres inside that manifold of arbitrary large constant mean curvature.
While this result has been shown to have significant applications in the study of the
isoperimetric problem (see, for example, [Brendle and Eichmair 2014; Eichmair and
Metzger 2012; 2013a; 2013b; Nardulli 2009; 20141]), its applications to the study
of the differential topologies of spaces of immersed and embedded submanifolds
have been less exploited. However, in [Smith 2011], we show how — in heuristic
terms — Ye’s result implies that the Euler characteristic of the space of convex
Alexandrov embedded spheres inside a given manifold is equal to (—1) times the
Euler characteristic of that manifold. This has applications to the study of existence,
and to some measure, uniqueness, of Alexandrov embedded spheres of constant
curvature for many different notions of curvature.

However, if our aim is to prove existence, then the results of [Smith 2011]
are unsatisfactory when the Euler characteristic of the ambient manifold vanishes.
This happens, for example, when the ambient manifold is 3-dimensional, which
is nonetheless one of the most interesting cases. Furthermore, even when these
techniques can be successfully applied to prove existence (as in, for example,
[Maximo et al. 2017; Rosenberg and Smith 2010; White 1991]), they still often fall
short of optimal results, for there are good topological reasons to believe that— at
least generically — there are far more solutions than those whose existence we have
managed to prove.

With this in mind, in [Smith 2015], we initiated a programme for the study of the
Morse homology of the spaces of immersed and embedded hypersurfaces, where
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the natural Morse function to be studied is the area functional or, more generally,
the “Area minus Volume” functional (defined below), which depends on a parameter
h, and which we denote by F},. The critical points of Fj, which define the chain
groups of the Morse complex [Schwarz 1993], are then immersed hypersurfaces of
constant mean curvature equal to /4, and its complete gradient flows, which define
its @ operator (see [Schwarz 1993], again), are then eternal forced mean curvature
flows with forcing term h.

Within this context, Ye’s result says that for large values of /, nondegenerate
critical points of the scalar curvature function map to (in fact, nondegenerate) critical
points of Fj,. In this paper, we prove the corresponding result for complete gradient
flows of the scalar curvature function. That is, under suitable nondegeneracy
conditions, we show that for sufficiently large values of 4, these flows map to
complete gradient flows of F;,. Combined with a suitable converse (that is, a
concentration result), which has been proven in Ye’s case, but which we have not
yet proven here, this would mean that for large values of /, the entire Morse complex
of the scalar curvature functional maps to the Morse complex of Fj,. This would
make the two isomorphic, thereby yielding an explicit description of the Morse
homology of the space of Alexandrov embedded spheres. In particular, since the
number of constant mean curvature immersed spheres should be bounded below by
the sum of the Betti numbers of this homology, we should thereby obtain stronger
existence results for such hypersurfaces than those that are currently known.

Finally, it is worth observing that the results of this paper are also of interest
within the classical theory of mean curvature flows. Indeed, eternal mean curvature
flows in R"™*!, which arise as the blow-up limits of Type II singularities [Mantegazza
2011], are still not fully understood. For example, the class of all such flows trivially
includes the class of mean curvature flow solitons — that is, complete hypersurfaces
which evolve by translation under the mean curvature flow (see [Martin et al. 2015]
for a good survey). Since the property of being eternal ought to be quite restrictive,
it is reasonable to expect that there exist no others. However, at the time of writing,
the problem of determining whether all eternal mean curvature flows in R”*+! are
indeed solitons remains unsolved. With this in mind, the eternal forced mean
curvature flows described in this paper have come as rather a surprise to experts in
the field and we hope that they may shed some light on the above problem. Finally,
after completion of this paper we were made aware of the work [Alikakos and
Freire 2003] which bears some similarities to our own.

1.2. Notation, terminology and main result. Let M := M"*! be a complete (m +
1)-dimensional riemannian manifold. Let S be its scalar curvature function, where,
throughout the paper, we adopt the convention which normalises all curvature
functions so that the unit sphere in Euclidean space always has positive unit curvature.
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Let y : R — M solve the nonlinear ODE

. m—+1
1 + T vs =
(1) 7+ 3omgz VS =0

so that y is (up to reparametrisation) a complete gradient flow line of S. Consider
the linearisation L of (1) about y. This is a linear ordinary differential operator
from "' (y*T M) to itself, having the following form (see the Appendix):

0 m+1

() L=—+ 3mi3) Hess(S).

~ o

We recall that S is said to be of Morse type whenever all of its critical points are
nondegenerate. In this case, if y has relatively compact image, then y (¢) converges
towards critical points of S as ¢ tends to =00. Furthermore, by [Robbin and Salamon
1995], L defines a Fredholm map from the space of Holder differentiable sections
kLl *T M) into T (y* T M), and its Fredholm index is equal to the difference
of the Morse indices of the two end-points of y. We say that y is nondegenerate
whenever L is surjective, and we say that S is of Morse—Smale type whenever, in
addition to all of its critical points being nondegenerate, all of its complete gradient
flow lines which have relatively compact image are also nondegenerate. This is the
property that we require for the Morse complex of § to be well-defined [Schwarz
1993]. There is no shortage of metrics whose scalar curvature function has this
property. Indeed, they are generic (that is, in the second category in the sense of
Baire) within any conformal class (see the Appendix).

Let B™*! and S™ be respectively the closed unit ball and the unit sphere in
Rm—H.

Definition 1.2.1. Let £ denote the space of smooth immersions of B”*! into M
and let £ denote the quotient of this space under the action of the group of smooth
orientation preserving diffeomorphisms of B”*! by reparameterization.

It is usual to identify an immersion in & with its equivalence class in £. By a
slight abuse of terminology, for each e € £, we define Vol(e) and Area(e) to be
respectively the volumes of B"*+! and §™ with respect to the metric e*g.

Definition 1.2.2. For all 7 > 0, we define the “Area minus Volume” functional by
3) Fn(e) := Area(e) — h Vol(e).

Many properties of the immersion e are actually determined by its restriction
to S™. Indeed, the restriction operator actually defines a local homeomorphism
from £ into the space of reparametrisation equivalence classes of immersions of
S™ into M whose image is the space of Alexandrov embeddings of S™ into M.
Furthermore, an embedding e : B"+! — M is a critical point of F, whenever its
restriction to S has constant mean curvature equal to 4. Likewise, the family
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e:Rx B™ — M is an L? gradient flow of F;, whenever its restriction to R x S™
is an eternal forced mean curvature flow with forcing term /. That is, whenever
this restriction satisfies

@) (e, M)+ H,—h =0,

where N, and H, are respectively the outward-pointing unit normal vector field and
the mean curvature of the restriction of ¢, :=e(z, -) to R x S™.

We now introduce the mechanism by which complete gradient flow lines of
S perturb to eternal forced mean curvature flows. Let y be a complete gradient
flow line of S. Using parallel transport, we identify the bundle y*T M with the
trivial bundle R x R™*!, and we define Exp: R x R™+! — M such that, for all ¢,
Exp, :=Exp(t, - ) is the exponential map of M about the point y (¢). Now, following
[Ye 1991], for all s > 0, for all ¥ : R — R™t! and for all fiRx 8" —]0, oof, we
define the function e(s, Y, f) : R x §™ — M by

5) e(s,Y, f)(t, x) =Exp,(sY(t)+s(1 +52£(t, x))x).

Heuristically, e(s, Y, f) is a smooth family of immersed spheres in M whose centres
move along y with a small displacement given by Y.

Theorem 1.2.3. If S is of Morse—Smale type, and if y is a complete gradient flow
line of S with relatively compact image then, for all sufficiently small s, there exist
Y :R— R gnd f R x 8™ —]0, oo[ such that, up to reparametrisation in time,
e(s, Y, f) is an eternal forced mean curvature flow with forcing term 1/s.

Remark. A detailed formal statement of Theorem 1.2.3 is given in Theorem 4.7.2
below. In particular, not only do we obtain Holder estimates for the pair (Y, f),
but we also describe in Theorem 4.6.1, below, an iterative process for determining
asymptotic expansions of these solutions up to arbitrary order.

1.3. Discussion. Like Ye’s result, Theorem 1.2.3 is proven by first determining
formal solutions in the form of asymptotic series, and then perturbing suitably high
order partial sums of these series to yield exact solutions. There are, nonetheless,
considerable differences between Theorem 1.2.3 and Ye’s result, primarily because
Theorem 1.2.3 is a parabolic, and not an elliptic, problem. On the one hand, since
parabolic and elliptic operators are all hypoelliptic, the analytic tools that we use
are barely different. However, on the other, the time-dependence introduces new —
and rather confusing— phenomena as the scale parameter s tends to zero.

This is perhaps best illustrated by considering the first approximation ¥ =0 and
f =0. Here, the mean curvature of the sphere e(s, 0, 0)(¢, - ) isequal to 1 /s 4+ O (s),
so that the forced mean curvature flow with forcing term 1/s should move along
the curve y with speed approximately s, which trivially tends to 0. It is perhaps
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surprising that this scale dependence does not actually introduce any singularities
as s tends to 0. However, a deeper study of the equations involved reveals the role
played by operator
(©) 0 =52 4 Lm+ ),

at  m
where A is the standard Laplacian of the sphere S”. In fact, the fourth power of
s that appears in (6) can already be seen to arise from the coefficient of f in (5)
together with the slowing of the flow by a factor of s. This term will affect our
work in three different ways.

First, Theorem 1.2.3 becomes a genuine singular perturbation problem. In actual
fact, Ye’s result, although presented as a singular perturbation problem, transforms,
after removal of the first few terms and division by a suitable factor, into a regular
perturbation problem, which is then directly solved by the inverse function theorem.
In the present case, however, when s = 0, the operator Q; is no longer hypoelliptic,
and the same simplification no longer applies.

Second, since the Green’s operator of Q; depends on s, the terms in the asymp-
totic series of the formal solution (determined in Theorem 4.6.1, below) actually
also depend on s, so that more care is required in ensuring that the Holder bounds
we obtain are independent of s.

Third, the appropriate functional analytic framework for studying parabolic
operators is that of inhomogeneous spaces (introduced here in Section 4.4, below).
Furthermore, the s dependence of Q; requires the use of weighted spaces (also
defined in Section 4.4, below), where what appears to be the most appropriate weight-
ing is in fact slightly counterintuitive (see the remarks following Equation (101)).

Finally, in order to develop a Morse homology theory for the space of convex
Alexandrov embedded spheres, two further results are still required. Indeed, it would
be necessary to show, first that the eternal flows obtained here are nondegenerate,
and second, that for sufficiently large values of the forcing term, they are the only
ones. However, we believe at this stage that it is more interesting to develop a more
satisfactory compactness result than that obtained in [Smith 2015], and for this
reason we postpone this study to later work.

1.4. Overview of paper. This paper is structured as follows. In Section 2, we
develop a formalism for the succinct description of the Taylor series of various
well-known geometric functions, and in Section 3, we extend this formalism in
order to describe the functions used in the proof of Theorem 1.2.3. Our objective
here is to understand the general terms of these series without having to resort
to explicit calculations and, for the sake of completeness, we have studied this
problem in far more depth than is actually necessary for our current applications.
In Section 4, we then reformulate these results in the language of asymptotic series.
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In particular, since the operation of composition by smooth functions yields smooth
functionals between Holder spaces, this immediately yields norm estimates for the
functionals of interest to us without any further effort being required.

Having determined the asymptotic expansion of the forced mean curvature flow
operator, the rest of Section 4 is devoted to constructing formal solutions and then
perturbing these formal solutions into exact solutions. It is here that we introduce the
required functional analytic framework, based on the Fredholm theory of parabolic
operators over weighted inhomogeneous Holder spaces [Krylov 2008]. In addition,
using the theory of spherical harmonics, we improve our norm estimates for every
term in the asymptotic series of our formal solutions. Although this is not strictly
necessary, we believe it makes our reasoning a lot cleaner. Finally, once formal
solutions have been constructed, a straightforward application of the inverse function
theorem yields the desired result.

2. The Taylor series of geometric functions

2.1. Curvature tensors. Throughout this paper, Einstein’s summation convention
will be used. Let  be the unit ball in R™*!. Let g be a smooth metric over Q with
Levi-Civita covariant derivative V and Riemann curvature tensor R. We suppose
that

) V5,0, =0 and g(9,,9,) =1,

where 0, here denotes the unit radial vector field. This simply means that (€2, g) is
an exponential chart of some riemannian manifold. Now denote

(8) 8ij = g(0);;

and let 8"/ be its metric dual. By (7), §; ; 1s simply the standard euclidean metric
over R”*!. Finally, for convenience, we suppose that  is convex with respect to
g in the sense that for all x, y € Q, there exists a unique geodesic in 2 from x to y.

We say that a function defined over Q2 is geometric when it only depends on
the metric g. We are interested in the Taylor series about 0 of such functions and,
in particular, how their coefficients depend on the Riemann curvature tensor. In
order to describe this dependence, we introduce the following algebraic formalism.
Consider the set of formal tensors X := {(R;, i2i3j ;ig..irs3)keN} Where the subscript ;
here denotes formal covariant differentiation. Observe that all elements of X are
covariant of order 1 and contravariant of order at least 3. Given two formal tensors,
pgi....ip and p?.... i which are both covariant of order 1, define their matrix product
by pgil...i,, '0?1... i and observe that this product is also covariant of order 1. Now
let R be the vector space with basis the set of all finite formal combinations of
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elements of X obtained by permutation of indices and matrix multiplication. We
call R the space of curvature tensors.

For all k € Z, let R¥ be the subspace of R consisting of those elements which
are contravariant of order k 4+ 1. When p € R¥, we say that it has order-difference k.
Observe that order-difference is preserved by permutation of indices, and if p and
o’ have order-differences k and k' respectively, then their matrix product has order-
difference k + k. In particular, since every generator of R has order-difference at
least 2, it follows that for k < 2, R is trivial, and for k > 2, it is spanned by matrix
products of those generators which have order-difference at most k. Considerations
such as these make it relatively straightforward to determine R* for all k. For
example,

2 .
R = <(Rig‘(])io‘(2)io'(3)j)U€23>?

5 .
©) R :<(Ria<1>ia<z>ia(3)J:ia(4))0524>’

4_(ep. .. T, . . Jp. . . P
R _((Rlzr(])la(2)lrr(3) ;lrr(4)lrr(5)’Rplrr(l)la(2) Rln(3)10(4)la(5) ’

. Jp. . . P
Rl(r(l)la(Z)p Rln(3)10(4)la(5) )UGES)’

and so on, where, for all k, ¥; denotes the group of permutations of the set
{1,...,k}.

Identifying elements of R via the symmetries of the Riemann curvature tensor,
we obtain
Proposition 2.1.1. R is self-adjoint with respect to § in the sense that if ,0;'.]. is
an element of R, then 8i“8j,bp§’1.
foralll <l <k

- Jk

jia@jir...ji tdentifies with a unique element of R

Proof. 1t suffices to prove the result for each generator of R. We thus show that
8198 bR 1 1njs" i jirajier.jess identifies with a unique element of R for all k and
for all 1 </ <k + 3. We achieve this by induction on k. Indeed, for k£ = 0, the
result follows directly from the symmetries of the Riemann curvature tensor. For
k =1, it follows from these symmetries together with the second Bianchi identity.
Now suppose that k£ > 2. Since the set of generators of R is closed under formal
covariant differentiation, so too is R, and we may therefore suppose that [/ = k + 3.
However,

T Ny > S SRR A2 > S S
RJIJ2J3 sJa Jk+2J1 T RJI.I24/3 sJAe Jk+1J1Tk+2 +R4/k+2ﬂp R4/l.12/3 sJ4eeJk+1
k+1
a i
- E :Rjk+zjljb Rj|j2j3 3 JdeeJb—1GJb4 1 k410
b=1

and the result now follows by induction. (]
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The significance of Proposition 2.1.1 lies in the fact that although geometric
functions are defined in terms of the metric, they can be approximated purely in
terms of curvature tensors, as we will see presently.

Finally, denote

(10) R:=Ra (8},

where 8’ here denotes the Kronecker delta tensor. For all k, define R¥ as before.
We also call elements of R curvature tensors. Observe that R is also closed under
matrix multiplication. Furthermore, RO = (8;) and, for all k£ # 0, Rk = RK,

2.2. Curvature Polynomials. Let X := (X1, ..., X,,) be a vector of formal vari-
ables each taking values in R™*!. For p € Rk and forO<ri+---+r, <k+1,
define the formal polynomial

AL (pry...r,)’

Jry o)1 Jk 1

o Jji Jry Jry+etry_H1 (F1otrn)

-—le...jH.X XXy X, ,
where X ’J denotes the i-th component of the vector X ;. Abusing notation, let R[X]
be the vector space with basis the set of all such formal polynomials. We call R[X]
the space of curvature polynomials. Observe that R[X] is closed under matrix
multiplication, although it is not always possible to multiply two given elements
(indeed, two elements which are both covariant of order 1 and contravariant of order
0 cannot be multiplied). Furthermore, since R is self-adjoint with respect to §, so too
is R[X] in the sense that if P’ n is an element of R[X], then 814§
identifies with a unique element of R[X]forall 1 <l <k.

For k € Z and for r := (ry,...,r,) € N, let R’f[g(] denote the subspace of

R[X] consisting of those elements which are contravariant of order k + 1 and
homogeneous of degree r; in X; for each i. Likewise, denote

ﬂb 11 Ji=1Gji41-- Jk

(12) RMX]:= P RyIX1.

When P € R’,‘ [X], we say that it has order-difference k and degree r. As before,
permutation of indices preserves order-difference, and if P and P’ have order-
differences k and k' respectively then their matrix product has order-difference
k+k.

Throughout most of this section, we will only be concerned with the case where
n = 1 and we denote r := r;. Here we have

Proposition 2.2.1. If r > k and if p € R¥, then p, = 0. In particular, R*[X] is
nontrivial only if k > 0.



ETERNAL FORCED MEAN CURVATURE FLOWS II: EXISTENCE 199

Proof. It suffices to prove the result when p is a generator of R. However, for
each k, by symmetry, R;, j,;,":j,.. i X’' ... X’ =0, and the result follows. U

Proposition 2.2.1 implies that every element of R[X] is a finite sum of matrix
products of those generators of R[X] which are of order-difference 0, that is,

formal polynomials of the form R,ip,”: ps...prso
all nonnegative integers. By considerations such as these, we obtain, for example,

XPr .. XP2 where k varies over

03 RIX]=0, RIX]=0,
RIXT = (Rpig? XPX?), RSX1=(Rpig’ »XPXIX"),

and so on. Likewise, every element of R[X] is a finite sum of matrix products of
generators all but one of which are elements of RO[X] and the remaining one of
which is an element of R![X], and we obtain,

Ry[X]1=0,

RUXT = ((Rpiy ivey’ X7 Rigiyivip’ Xaexs)s

Ré[X] = <(Rpi0(l)qj;ia(2)Xqu’ Rpia(l)ia(Z)j§qXqu’
Ria(l)ia(zmj:qXqu)

(14)

0622)’

and so on. In summary, it is relatively straightforward to determine R¥[X] for all k
and for all 7.

For general n, since RF is trivial for k <2, R-'[X] s trivial for r +- - -+r, <2
and RY[X] is trivial for ry + - - - 47, < 1. This ‘observation will play an important
role in the sequel.

Finally, as before, denote

(15) RIX]=RIX]® (8}) & (X)),

where X ; denotes the i-th component of the vector X ;. For all k, and for all r, define
’TQ{,‘ [X] as before. We also call elements of R[X] curvature polynomials. Observe
that R[X] is also closed under matrix multiplication. Furthermore,

(16)  RI'X]=R'XI®(X1,.... Xa), RUX]I=RX]D (5.
and R¥[X] = R¥[X] for all other values of .

2.3. General properties of Taylor series. As before, let X := (X,..., X,) be a
vector of formal variables taking values in R”*!. Abusing notation, let A[X] be an
algebra of formal polynomials in X, and let A[X] be the algebra of formal power
series in X all of whose partial sums are elements of A[X]. For such a formal
power series F and for every nonnegative integer k denote by [ F] its partial sum
of order k.
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Recall that for all real «, the binomial theorem furnishes a sequence (ay o) of
real numbers such that for x €] — 1, 1[,

(17) (1+0)* =) arax".

k=0

Consequently, if the algebra A[X] contains an identity, which we always denote
by I, then for all formal power series F in A[[X] with F(0) = I, and for any real
exponent o we define

o
(18) F* =" aa(F—DF.
k=0
Proposition 2.3.1. Let F be a formal power series in X. If F belongs to A[X],

and if F(0) =1, then F* also belongs to A X] for all real .

Proof. Denote G := F — I. For all k, G¥ € A[X] and since G(0) =0, [G*], =0
for all [ < k. Thus, for all o and for all /,

o0

I
[F] = [Zak,ack} =Y ac.qlG* € ALX],
k=0 ' k=0
and so F* € A[[X]], as desired. O
Now let T := (71, ..., T,) be a vector of formal variables taking values in R,

and let A[X][T] denote the algebra of formal power series in 7 all of whose
coefficients are elements of A[X].

Proposition 2.3.2. Let F be a formal power series in X, and define G(X,T) :=
F(T1Xy,...,T,X,). If G belongs to A[X]1T1, then F belongs to A[X].

Proof. By hypothesis,

1 ki kn
G= ; e TR,

where, for all k, the formal polynomial P; belongs to A[X]. Now consider the
formal derivatives of F and G with respect to X and T respectively. By the chain
rule,

ok . 9k F ok . 9knG
ﬁ(o)(xlgk‘ ® - ®XZn) = ——5 (0, X) = P(X) € A[X].
XY ... X" AT ... dT,"

It follows that every partial sum of F belongs to A[X], and so F belongs to A[X]],
as desired. ]
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2.4. Tensor-valued geometric functions. Forall p, g €N, let TP4 :=TP4(R"+1!)
be the space of tensors over R”*! which are covariant of order p and contravariant
of order ¢. Consider a function f : Q@ — T1**! and denote by [ f] its Taylor series.
In the present context, the statement that [ f] belongs to R¥[X] means that the
Taylor series of [ f] about 0 is given by

£~ Re(x),

r=0

where, for all r, R, is a curvature polynomial of order-difference k and degree r.

Now observe that 7! naturally identifies with End(R™*!). In particular, since
matrix multiplication coincides with the usual notion of matrix multiplication in
this case, the space R°[X] is also closed with respect to this product, and therefore
constitutes an algebra.

Let M : Q — End(R™t!) be such that for all x €  and for every vector U,
M (x)U is the parallel transport of U along the radial line from x to 0. The first
few terms of the Taylor series of M are readily determined. Indeed,

Proposition 2.4.1.
(19) M (x) ~ 85 + § Ry xPx0 + 5 Ryjg rxPxx” 4+ 0 (x%).

Remark. Equations (19), (21) and (25) are all proven via the same classical Jacobi
field argument [Chavel 2006]. For the reader’s convenience, we provide a proof of
(19) in order to illustrate the technique.

Proof. Fix a point xo € §™ and a vector Uy € R™*!. Let x(y) :=txg and U (¢) := U
so that x is a geodesic and U is a Jacobi field over x. We use a dot to denote both
differentiation and covariant differentiation in the radial direction. By definition,
U (0) =0 and, since (£2, g) is an exponential chart, U (0) = Uy. Furthermore, by
the Jacobi field equation,

U =R, U, %) =Rk
Differentiating this two more times yields
ViU = (VR)(%,U,%; %)+ R(x, U, %),
ViU = (V*R)(X, U, &; %, %) + 2(VR)(x, U, ; X) + R(%, R(x, U, %), %).
Upon evaluating at zero and applying Taylor’s theorem, we obtain
MU @) 1= (U + LR pjg xPx U] + 5 Rypjg o xPx1x"UY + 0 (x%),
where x := txg. The result now follows upon dividing each side by ¢. O

More generally, we have
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Proposition 2.4.2.
(20) [(M] e RO[X].

Proof. Fix a point x € © and a vector Uy € R™*!. Let x(¢) := txo and U (¢) := tU.
Using a dot to denote differentiation and covariant differentiation in the radial
direction, we obtain, as before

UW)=0, UO)=Uy and U= Riyx.

We now claim that there exist sequences (Py) and (Qy) of polynomials over
End(R"*!) such that, for all k,

VERU = PR, ... VEREOW)IU + Qi (R, ... VI R@ @)U
where, for all /,
VIR()@) i= RO pyjpa' s pa.cprip KT X102,

This holds for £ = 0 by the Jacobi field equation. For k > 0, using the inductive
hypothesis and the fact that V;x = 0, we obtain
VAU = Vi (PR(X) (), ..., VFR(x) (0)U
+ QR (), ..., VF IR ())U)

= P(RX)(X), ..., VFR(X) () U + Ok(R(x)(%), ..., VK< IR(x) () U

k
+ ) P(RO)E), ..., VFRE) ), VT R(x) () U
1=0
k—1
+ D QiR .., VIR (), VRO ()T,
1=0
for suitable sequences of polynomials (P ;) and (Qk;). However, by the Jacobi
field equation again, U = R;yx, and the assertion follows by induction. Observe,
furthermore, that for all k, the zeroth order terms of P, and Qj both vanish. Substi-
tuting ¢ = 0 now yields

(VEF2U)(0) = Qr(R(0)(xp), . . ., V<" R(0)(x0)) Up.

However, for all %,
3f t M (tx0)Ugli=o = (Vi U)(0),

so that, by Taylor’s theorem,

_ o Tk k-2 =
[M(TX)=1d+ g ka,l(R(O)(X), ..., VEPR(0)(X)) € RIXIITT,
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and the result now follows by Proposition 2.3.2. (|
Let A, B : © — End(R™*!) be such that, for all x,
on 8ij(x) =A}D(x)5pj=5ipz4§(x),
g7 (x) = B, (x)8” = 8" B) (x),

where g%/ (x) denotes the metric inverse of g; j(x). Using the same Jacobi field
techniques as before, we obtain

(22) A; (x) ~ 8; + %Rl’iqixpxq + %Rqui;rxpqur +0uh,
B; (-x) ~ 81] - %Rqui-xp-xq - %Rqui;rxpqur + 0(x4).
More generally,

Proposition 2.4.3.

(23) [A], [B] € R°[X].

Proof. For every point x in © and for all vectors U and V in R”*1,

gx)(U, V) =gO)(MX)U, M(x)V) = (Mx)U, M(x)V) = (M*(x)M(x)U, V).

Since U and V are arbitrary, it follows that A = M*M. However, since R[X]
is self-adjoint with respect to §, [M*] belongs to RIX] and therefore so too
does [A] = [M*][M]. Finally, since [A](0) = A(0) = I, by Proposition 2.3.1,
[B] =[A"!]=[A]"" also belongs to R[ X, and this completes the proof. O

Let I': Q — T2 be the Christoffel symbol' of the Levi-Civita covariant derivative
of g. That is,

(24) T} (x)0 = Vy,0; — Dy, 9;,

where D denotes the canonical differentiation operator over R”+!. Recall that I is
symmetric in i and j. Furthermore, using the same Jacobi field techniques once
again, we obtain

(25) TR ~ 3Ry xP + SRy qxPx1 + S Rpigk ixPx? + 0(x7).
More generally,

Proposition 2.4.4.

(26) [ e R'IXT.

10f course, technically speaking, the Christoffel symbol is not actually a tensor, although this
does not affect the following discussion. The reader uncomfortable with this may choose to view the
Christoffel symbol instead as the difference between the covariant derivatives V and D, in which case
it is correctly a tensor.



204 GRAHAM SMITH
Proof. By the Koszul formula, for all vectors U, V and W in R™*! and for every
point x in €2,
27) 2(AX)T(x)U, V), W)
=(DA(x; U)V, W)+ (DAx; VYU, W) —(DA(x; W)U, V).

Since [A] belongs to RIXT], its formal derivative, D[A] = [D A] also belongs to
RIX]. Now let ® : Q — T2 be such that

(Px)(WU, V), W)= (DAx; W)U, V).

Since R[[X] is self-adjoint with respect to 8, [®] also belongs to R[X], and
therefore, by linearity, so too does [AI']. It follows that [['] =[B][A][['] = [B][ATl']
belongs to R[[ X1, and this completes the proof. ([

2.5. The exponential map and parallel transport. Define Q, C R"+! x R™+! by

(28) Q= {(x, ) [ Ixl[ +lIyll <1}

Let Exp : 2, — 2 be the exponential map of g. That is, for all (x, y), the curve
t — Exp(x, ty) is the unique geodesic in €2 leaving the point x in the direction of
the vector y.

Proposition 2.5.1.

(29) [Exp] € R™'[X, YT,
and
(30) [Expl=X+Y +O(|X, Y|?).

Proof. For any function ¢ of s and ¢, and for all &, let [¢] x denote its Taylor
series up to order k in 7. Likewise, for any formal series ® in S and T, let [®]oo &
denote its partial sum up to order k in T. Now define E(x, y, s, t) := Exp(sx, ty).
By definition, for every point (x, y) € €27 and for all s,
E(x,y,s,0) =Exp(sx, 0) = sx,
atE(xv yv s, O) = at EXP(va ty)|t=0 = y’
so that [E],1 = SX 4+ TY, which belongs to RIX, YIS, T]. We now claim that

the partial sum [E] x belongs to RIX, YIS, T] for all k. Indeed, suppose that
this holds for k. Observe that

[T(E)(OE, 0 E)lock—1 = [I'([Eloo,k—1) (A7 [Eloo,ks 07 [Eloo k) ]oo,k—15

where d7 denotes formal partial differentiation with respect to 7. Since [I'] belongs
to R[X], it follows by the inductive hypothesis that [I"(E) (0, E, 9; E)]oo.x—1 belongs
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to R[X, YIS, T1. However, by the geodesic equation,
97 Eloo i1 = [0} Eloo -1 = —[T(E)SE, 8 E)look—1 € RIX, YIS, T1,

and the claim now follows by induction. In particular [ £] belongs to RIX, YIS, T1
and the first assertion follows by Proposition 2.3.2. Finally, since [Exp] — (X +7Y) €
R'[X, Y1, its lowest degree term has degree at least 3 in X and Y, thus proving
the second assertion. This completes the proof. U

Let Tr: 2, x R"*! — End(R"*!) be such that for all (x, y) and for every vector U,
Tr(x, y)U is the parallel transport of U from the point x to the point Exp(x, y)
along the geodesic ¢ — Exp(x, ty).

Proposition 2.5.2.

(31) [Tr] € RO[X, Y1,
and

(32) [Trl=1+O0(X, Y.

Proof. As before, for any function ¢ of s and ¢, and for all k, let [¢] x denote its
Taylor series up to order k in ¢. Likewise, for any formal series ® in S and 7, let
[®]co.x denote its partial sum up to order k in 7'. Define E(x, y, s, t) :=Exp(sx, ty)
and F(x,y,s,t) :=Tr(sx, ty). By definition, for every point (x, y) € 2, and for
all s,

F(x,y,5,0)=Tr(sx,0) =1,

so that [ F']oo,0 = I, which belongs to RIX, YIS, T]. We now claim that the partial
sum [ F] x belongs to R[X, YIS, T] for all k. Indeed, suppose that this holds
for k. Observe that

[T(E)OE, F)look = [T ([Eoo,t) (A7 [Eloc,k+15 [Foo,k) oo,k

where dr denotes formal partial differentiation with respect to 7'. Since [I"] belongs
to R[X] and since [Exp] belongs to R[X, Y], it follows by the inductive hypothesis
that [['(E)(0; E, F)]oo.x also belongs to RI[X, Y1[S, T1. However, by the parallel
transport equation

Ir[Flook+1 = [0 Flook = —[T(E)SE, F)look € RIX, YIS, T1,

and the claim now follows by induction. In particular, F belongs to R[X, Y1[S, T]
and the first assertion follows by Proposition 2.3.2. Finally, since [F] — I €
RO[X, YT, its lowest degree term has degree at least 2 in X and Y, thus proving
the second assertion. This completes the proof. (]
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Finally, we consider higher order iterates of the exponential map and the parallel
transport. Thus, for all n, define Q,; C (R"+1)"+! by

(33) Qppr ={Cx1, oo X)) Xl 4o+ Il < 13,
and define the sequences of functions (Exp,,) and (Tr,) such that
(34) Exp;(x1, x2) := Exp(x1, x2), Tro(xy) :=1d,
and, for all n,

Expn(xl’ RN} xn-i—l) = EXP(EXPn_1(x1, ey xn)a Trn—l(xl: ey xn)xn+l)y

(35)
Try(x1, ..o, Xp41)U :=Tr(Exp,_ (x1, ..., Xp), Trp—1(x1, ..., x0—1)U).

Proposition 2.5.3. For all n,

G6) [Exp,] € RMI[X1, ..., Xoit1l,
[Tr,] € R[[X1, ..., Xp1]l,
and
- [Exp,] = X1+ -+ Xpp1 + O(IX1, ..., X1 ),

[Tr, =1+ O(IX1, ..., Xps1l?).

Proof. This follows by induction using Propositions 2.5.1 and 2.5.2 and the recursive
definitions of (Exp,) and (Tt,). U

3. Taylor series of functions derived from immersions

3.1. Graphs over spheres. Let S” be the unit sphere in R”+! and let V, Hess and
A be respectively its gradient, Hessian and Laplace operators with respect to the
standard euclidean metric. For ¢ €]0, oo[, which we think of as a scale parameter,
and for f € CY(S™), consider the function e(z, f): 8" — R+ given by

(38) e(t, £)(x) :==t(1+12f(x))x.

Heuristically, e(z, f) is an immersed sphere of radius approximately ¢ centred on
the origin. For all k, let J := J*S™ denote the bundle of k-jets over S™, and for
a function f € C¥(5™) and a point x € §™, denote by f, its k-jet at x, where the
order k of the jet should hopefully be clear from the context. Define the functions
N :10, co[x J1S™ — §™ and H :]0, oo[x J2S™ — R such that for all 7 €]0, co[
and for all f, € JS§™, N(¢, f:) and H(¢, f,) are respectively the outward-pointing
unit normal of the immersion e(z, f) at the point e(¢, f)(x) and its mean curvature
at that point, both with respect to the metric g. It is worth noting that both N and
H are actually smooth functions defined over finite-dimensional domains and may
both be expressed explicitly in terms of (rather complicated) formulae involving g.



ETERNAL FORCED MEAN CURVATURE FLOWS II: EXISTENCE 207

We prefer to define these functions in the above manner in order to emphasise their
clear geometric meanings.

We are interested in the Taylor series of N (¢, fy) and H (¢, f,) int about 0. To this
end, we first introduce the following auxiliary functions. Define r : R™H [0, oo
and x : R"*1\ {0} — S™ by

(39) r(y):=Iyl, x():=y/r.
Given f € C'(5™), define f :]0, co[x (R™*1\ {0}) = R by
(40) fay)=r—t(d+2fx)).

Observe that the image of e(z, f) coincides with the level set of f at height 0.
Furthermore, for every point y in this level set, V f(y) is orthogonal to this level
set with respect to the metric g.

Proposition 3.1.1.
A t —
(41) Vi) =2 = 2BOPV ().

Proof. The gradient of f with respect to the euclidean metric is

A y t3 —
Df(t,y)==——=Vfx).
r r
However, for all vectors U in R™+1,

df(t, y)(U)=(Df(t,y),U)=(A()BO»Df(t,y),U)=g(BO)Df(t,y),U),

so that the gradient of f with respect to g is Vf(t, y) = B(y)Df(t, y), and since
B(y)y =y for all y, the result follows. (I

We now invert the situation and consider both r and y as functions of # and x,
so that

(42) r(t,x) =t(1+12f(x)), y(t, x):=t(1+1>f(x))x.
We define
(43) N £ =V ) =2 = LBOIPTf(),

so that we obtain the following formula for N:

(44) N(t, fo) = N, fo),

UEN P

where |-|, here denotes the norm with respect to the metric g.
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It will also be necessary to extend e, N and H to allow for variations of the centre
of the immersed sphere. Thus, for ¢ €]0, oo, for y € R™+! and for fe CO(S’”),
define e(z, y, f) : ™ — R™*! by

(45) e(t,y, £)(x) :=Exp(ty, t (1 +1* f (x))x),

so that, heuristically, e(¢, y, f) is an immersed sphere of radius approximately ¢
with centre displaced to the point y. Define N :]0, co[ xR"*! x J1§” — §™ and
H :10, co[ x R™*! x J28™ — R as before. Observe, in particular, that e(z, 0, f) =
e(t, f), N0, f) =N(, fv) and H(t,0, fr) = H(, fy).

3.2. The Taylor series of the unit normal vector. We now study the Taylor series
of the scale-dependent functions introduced in Section 3.1. In particular, we are
interested in how the different terms in these series contribute to the exponent of ¢.
To this end, we extend the formalism developed in Sections 2.1 and 2.2 as follows.
For a vector X := (X1, ..., X;;) of formal variables taking values in R™+1 | consider
the set of formal polynomials

(46) {X48, P

]l~~~jk(z() | P e 7_3[2(]},

where X ’j denotes the i-th component of the vector X;. Let Q[X] be the vector
space with basis the set of all tensor products of elements of this set. We call Q[ X]
the space of curvature polynomials of the second kind. For all k € N and for all
r:=(ry,...,r,) € N*, denote by Q’r‘ [X] the subspace consisting of those elements
which are contravariant of order k and which are homogeneous of degree r; in the
variable X; for all i. When Q € R’r‘ [X], we say that it has order k and degree r.
Finally, denote 7

(47) QlX]:=Q[X]®(1).

We also call elements of Q[X] curvature polynomials of the second kind.

Now let A be an algebra graded by N* for some k. Let A[T] be the algebra of
polynomials over R with coefficients in A. For a given weight w := (wy, ..., wi) €
N, let A[T], be the subalgebra of A[T] consisting of those polynomials whose
coefficients of degree m are elements of @@’ iy=m Ai for all m. Likewise, let A[7']]
be the algebra of formal power series over R with coefficients in A, and for w € N¥,
let A[[T], be the subalgebra of A[T]] consisting of those formal power series all
of whose partial sums are elements of A[T [,,.

Now let R[F] be the algebra of formal polynomials in the variable . Consider
a smooth function ¢ : [0, oo[x J¥S$™ — R which only depends on the metric g
and the jet f,. For such a function, the statement that [¢] belongs to R.[F] ®
@*,*[X ,VF [T 12,1,2), for example, means that its Taylor series in ¢ about 0 takes
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the form

(48) G fI~D 1" Y D Pa(f())Qialx, VX)),

m=0 (i,(2,1,2))=m «o

where, for all i := (i, i2, i3) and for all @, P; o is a polynomial of degree iy and
Qi .« 1s a curvature polynomial of the second kind of order O and degree (i2, i3).
We leave the reader to interpret the meanings of other tensor products of spaces of
formal polynomials. Importantly, this notation emphasises that all terms in X carry
weight 1 in T whilst all terms in F and V F carry weight 2. This behaviour will be
common to all series studied in the sequel.

Proposition 3.2.1. For all real

(49) [(r/D)*] € Re[FIIT ]2
Proof. By definition, [(r/1)] =[141> f] belongs to R.[F][TT,. Since [(r/1)](0) =
(r/t)(0) = 1, the result follows by Proposition 2.3.1. O

Proposition 3.2.2. For all real o,

(50) N, fll%1 € R F1® Q%L [X, VFIIT 21,2
and
(51) NG, fOl%T=1+0(T*).

Proof. Using (7), (21) and (43), we obtain, for all ¢ and for all x,

N 2 — —
19 £l =14 (5) (BOW V129 ).

However, by Propositions 2.4.3 and 3.2.1,

(B»I=[B(5wn)]

belongs to R [ FI®R4[X1[T 1 (2.1), so that [(B(y)t*>V £, >V f)] belongs to R,[F]1®
Q. «[X, VFI[TT212- Tt follows by Proposition 3.2.1 again that [|N(z, f)|2
belongs to Ry [F1® Q. «[X, VFIIT12,1,2) and, since the first term in this series
equals 1, the first assertion follows by Proposition 2.3.1. Finally, since [(z/r)?]
has order 0 in 7 and since [(B(y)t>V f, >V f)] has order 4 in T, we see that
||1\A/(t, fx)||§ =14 O(T*), and the second assertion follows by Proposition 2.3.1
again. This completes the proof. (]

Proposition 3.2.3.

(52) N(t, fr) = ®1(t, fo)x + Pa2(t, fr),
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where
53 [®1] e RIFI® cg)fz,*[x, ?F][[T]ia,l,m, B
[@2] € RIFI® QY ,[X, VFI® R, LIX, VFIIT2,1.2,1.2)-
Furthermore
(54) [N(t,y, fOl=X —T*VF+ 0(T".

Proof. As in the above proof, [B(y)] belongs to R,[F] ® 7_€*[X]|[T]](2,1) and so
[B()t*V f] belongs to Ry[F1® Ry «[X, VFI[T12.1.2)- By Proposition 3.2.1, the
series [(t/r)B(y)t>V f] also belongs to Ry[F]® Ry «[X, VFI[T12.1.2), and the
result now follows by (43), (44) and Proposition 3.2.2. O

Proposition 3.2.4.

(55) N(t,y, fr) =®1(, y, fr)x + P22, y, fr),
where

[D1] €RJAFI® QY , [X, Y, VFIIT]2.1.1.2),

*,%, %

[@2] € RIFI®QY, [X, Y, VFI® R, [X. Y, VFIITl2.1.12.1.1.2-

x,k kL B VRIS (2, 1,1, 2,1, 1,

(56)

Furthermore,
(57) [N(t, f)l =X+ O(T?).

Proof. This Taylor series is obtained from Proposition 3.2.3 by substituting for
every generator Ri1i2i3j sig...irs3 OF R its own Taylor series in ¢ about 0:

0
P — _—Tmp. .. ] . . Lg+3+1 Lk+3+
[Riyigis sig..iz i3] = § :m'T Riyiyiy” cigicyagm ¥ D S
m=0 "
The result follows. (]

3.3. Normal variation of spheres. We extend e further in order to study variations
of the base point, of the displacement of the centre, and of the immersion itself.
Thus, for 7 €10, ool for y, z, w € R"*! and for f, g € C°(S™), consider the function
e(t,y,z,w, f,g): S" — R™! given by
(58)  e(t,y.z.w, f, 9)(x) :=Expy(z. 1(y + w), t(1 + 2 (f (x) + g(x)))x),
and define P, Q :]0, oo[xR"*! x J0§™ — End(R™*!) and R :]0, co[ xR"+! x
JOs™ — R™H by

P(tv )’» fx) = aze(t’ y’ Oa 0? f7 O)(-x)v
(59) (1, y, fo) == 0dwe(t, y,0,0, f,0)(x),

R(t,y, fx) :==0ge(t,y,0,0, f,0)(x).
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Heuristically, for any given vectors U and V and for any given function g the
vectors P(t,y, fo)U, O(t,y, fx)V and R(t, y, f,)g, measure the respective in-
finitesimal variations of the immersion e(¢, y, f) at the point e(¢, y, f)(x) arising
from infinitesimal perturbations of the base point of the displacement of the centre,
and of the immersion itself in the directions of U, tV and 1> g respectively.
Now define p, ¢ :]0, co[ x R+ x 705" — R™+1 and r 110, co[ x R+ x JO§™ —
R by
(p,y, fx), U):=(Ale(t,y, )P, y, fOU, N, y, fr)),
(60) <Q(t, y’ fx)v V> = <A(€([, yv fx))Q(L yv fx)va N(tv yv fx))v
r(t,y, fog = (A, y, f )R, y, f)8 N, y, fx)).

Heuristically, p, g and r measure the normal components of the above infinitesimal
variations.

Proposition 3.3.1.

(61) p(t’y’fx):q)l(tsyvfx)x'i_CDZ(tay’fx),
where

[@1] e RIFI® Q) [X. Y, VFI®R), [X. Y, VFIITl21,12.1.12),

(62) _ _ _ _

[@2] e RIFI®QY, [X, Y, VFI®R, . [X. Y, VFIITl2.1.1.2.1.1.2)-
Furthermore,
(63) [pl= (X, )+ O(T?).

Proof. Let 9z denote the formal partial derivative with respect to the variable
Z. In particular, [0; Exp,(z,y, x)|;=0] = 9z[Exp,(z, y, x)]|z=0. However, by
Proposition 2.5.3,

9z[Expy (2, y, X)]|z=0 € RIX, Y1,
0z[Exp, (2, v, ))llz=0 =+ O(IX, Y |*).
Substituting 7y and (1 +¢2 f (x))x for y and x respectively therefore yields
[0:e(z, 1y, 1 (1412 f(0))0)]o=0] € Rl F1@ R ol X, YT D211
[0:e(z. 1y, 1(1+ 12 f(0))0)]z—0] = 1 + O(T?),

so that _
[P1eRJIFI®RY,IX, YIITT21,1):

[P]=1+O(T?).

The result now follows from the self-adjointness of R (Proposition 2.1.1) and
Propositions 2.4.3 and 3.2.4. (]
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Proposition 3.3.2.

(64) q(t,y, fx) =tD1(t, y, fr)x +1Da(t, y, fr),

where

[@1] e RIFI®QY, [X, Y, VFI®RY, [X,Y, VFIITl21.1.2.1.12),
[@2] € RIFI® Q) , [X. Y, VFI® R, [X. Y, VFI[Tl2.1,12.1.1,2)-

s,x,x L0 Lo VELE M1, LL2, 10,

(65)

Furthermore,
(66) [q1=T(X, )+ O(T).

Proof. Let oy denote the formal partial derivative with respect to the variable W.
In particular, [0,, Exp(y + tw, x)|w=0] = ow[Exp(y + tw, x)]|w=0. However, by
Proposition 2.5.3,

dw[Exp(y + tw, x)1|w=o € TRIX, Y],
dwl[Exp(y +tw, )llw=o =TI +TO(|X, Y|?).

Substituting #y and 7(1 + 2 f (x))x for y and x respectively therefore yields
[Bwe(z, ty, t(1+ 1% f())x)|w=0] € TRIF1® Ry o[ X, YI[T I 21.1),
[dwe(z, 1y, 1(1+1% f()x)lw=ol = T1 + O(T"),

so that _
[0 € TRIFI®RY X, Y1ITl21.1),

[Q] =TI+ O(T?).

The result now follows from the self-adjointness of R (Proposition 2.1.1) and

Propositions 2.4.3 and 3.2.4. ([
Proposition 3.3.3.

(67) [r1e T’RAFI® QY [X, Y, VFIIT 21,1,

and

(68) [rl=T3+0(T").

Proof. Consider first the case where ¥ = 0 and observe that

e(t,0,0,0, f, g) = Exp(t (1 +12(f (x) + g(x)))x).

In particular, since €2 is an exponential chart,

g Exp(t (1 +12(f (x) + g(x)))x) [g—o = £x,
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so that R(t, 0, f,) = t°x. Thus, by (43) and (44), since A(y)x = x and since
(x, Vi) =0,

r(8,0, fo) =1, N(t,0, f)) =[N, 0"

The result for ¥ = 0 now follows by Proposition 3.2.2. The result for general Y
follows by substituting for every generator Rll,m aiees of R its own Taylor series
in Y about 0, as in the proof of Proposition 3.2.4. ([

3.4. The Taylor series of the mean curvature. We end this section by determining
the Taylor series of the mean curvature function. First recall (from [Smith 2011],
for example) that

1 2. t? -
(69) H(t,Y,fx)N; 1—?Rlcpqxpxq—;(n+A)f

3

3
. t .
vy Ric,y.r xPxx" — 3 Ric,g.r xPxPY"

— gRiCM;rS xPxIx"YS + 4 F(f) + 0(t5)>,
where F' is a curvature polynomial. More generally,
Proposition 3.4.1.
(70) H(,y, fx)
= LTe(@)) + Te(®2) + 1 Tr(@sr*Fess(f) o 1) + (s, *Hess(f) o),

where

1) * _*,* s L CHIE Rl B VA AR LI LL
®, e R[FI® O ,[X., Y, VF][[T]]<2,1,1,2>.

Proof. We first consider the case where Y = 0. Recall that

1 A 1

S TR

where A denotes the Laplace operator of the metric g. Furthermore, by (41),

(72)

—g(Vy V.V,

A~ 1 _
(73) V= =tBO)IEVfw).
Now observe that, for all vectors U,

Dy f(x) = THess(f) o7 (U) + (U, T f (),
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where 7 is the orthogonal projection along x. Differentiating (73) therefore yields,
forall U,

i =4 (0o- 2
~(DYpBO: )7~ L(L) B Fess() o M)

+%(—)< 2BV - ()2<U,;2§f>3(y)%+F(U,Vf),

and, bearing in mind that B(y)y = y and (y, V f) = 0, we obtain

~ — 2 N
af=2(5) = (L) 0B 27 1) - %(;) Tr(B(y)i* (Hess(f) o 7))
+ LT 00) = (B) T e, By 1)
= % Tr(®;) + Tr(P,) + % Tr(d3t*Hess(f) o),
where

Dy, By, D3 € R[F1® Q) ,[X, VFIQRL,IX, VFIITT21.2.1.2)-

Likewise,

A A 3 — — A ~ A
8V V1.V = H(E) (BOIETL 2V )+ (AT (VF, V), V)

(74) ~(£)(AmDBG; VARV V)

4 - _ _
_ %(;) (12 (Hess o 1) B2V f, B2V f).

However, for any symmetric bilinear form M;; and for any vector V',

8,8 My BIV BIV* = (889 M (815 B2 V) (8: BI V)
= (8'7871) M g (B"8y. V) (B] 8,5 V*),
so that
(MBW*V f, BOIPV f) = (M, W),
for some ¥ € R,[F]® @i*[X, VFEIT]2.1,2-
Now, by (41), V f contains a term in x that does not carry a factor of . We

need to show that this term in x is not repeated in any nontrivial component of (74).
However, since D,x = V,x =0, we have I"(x, x) =0, so that, for all U,

(AT (x, x), U) =0.
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Next, since g(y)(x, x) =1 for all y, we obtain, for all vectors U,

0=g()(Vux,x) =g (Dyx +T',x), x),
so that

(AGIT (U, ), %) = (AT (x, V), %)
= —(A()Dyx, ) = —HAWTW), ) =0,

Finally, since D,V f = 0, and since (B(y)t>V f, x) = 0 for all y, we have
(DB(y, )1’V f, x) = D (BO)1*V f, x) =0,

and we conclude that the term in x is not repeated in any nontrivial component of
(74), as desired. It follows that

P o F 1 -
§(Vy V. Vf) =2 P4+ Ps+(Ps, t*(Hess o 7)),

where
Dy, D5 e Re[FI® @2,*[)(, VFEIT]21.),
P € RF1® O (X, VFIIT 21,2

The result for ¥ = 0 now follows by Proposition 3.2.2. The general case follows
by substituting for every generator R;, ,~2,-3;Jl.4m s of R its own Taylor series in Y

about 0, as in the proof of Proposition 3.2.4. This completes the proof. (]

4. Asymptotic expansions and formal solutions

4.1. Asymptotic expansions. In order to save on notation, which would otherwise
quickly get out of hand, we shall no longer be so explicit about the definition of
curvature polynomials, leaving the reader to infer how they are constructed in each
case. We now reformulate the results of the previous sections in a manner that
will allow us to construct formal solutions later on. To this end, we introduce
the terminology of asymptotic expansions for functions defined near t = O as
follows. Let E be a finite-dimensional vector bundle over some finite-dimensional
base B. Let ¢ :]0, oco[xE — R be a smooth function. Let (¢x) be a sequence
of smooth functions, where, for all k, ¢; : E ®k _» R. For a formal power series
Ec(t) ~ Y 00 o t*& , in E, we write

(75) G, E)~ Y ' drlEo, - )

k=0
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to mean that for all N > 0, there exists a smooth function Ry : [0, co[x E®V+D s R
such that

N N
(76) ¢<t, Zrksx,k) =Y FtpEon o B VRN Eon B
k=0 k=0

It is key to our definition that the remainder term Ry be smooth also at r =0, as it
would otherwise be of little use to us.

Proposition 4.1.1. There exists a sequence (Py) of curvature polynomials such that
for all formal power series Y ~ Z/?io t*Yy of vectors in R+ and f, ~ Yoo t* frx
of germs in J°S™, and for all vectors U,

T7) tp(t, y, f0), Uy~ U+ (P for oo fiaws Yoo .., Yeea), U),
k=0

and P, =0 for k <2.
Proof. By Proposition 3.3.1, there exists a smooth function P such that
(P, Y, £, U) = {x, Uy +12(P(1, Y, f0), U).

Furthermore, since the coefficients of the Taylor series of P in ¢ are all curvature
polynomials, there exists a sequence (Py) of curvature polynomials such that

o
Pt.Y, fo)~ Y t*Pe(fox. - few Yo, ... Y.

k=0
It follows that
o
Hp(t, Y, f), Uy~ (e, U+ (P s(fos - fize Yo, .o, Yeea), U). O
k=3

Proposition 4.1.2. There exists a sequence (Qy) of curvature polynomials such
that for all formal power series Y ~ Y p- XYy and V ~ Y o t*Vy of vectors in
R and fi ~ 350 o t* fi.x of germs in JOS™,

(78) t{q. Y, fx), V)

o0
~ Ztk(<xs Vk*Z) + Qk(fO,Xs ceey fk74,)m Y07 ceey Yk74’ VO’ ceey Vk*4))s
k=0

where Qr =0 for k < 3.

Proof. By Proposition 3.3.2, there exists a smooth function 0 such that

G, Y, £, VY =t{x, V) +13(0, Y, fr), V).



ETERNAL FORCED MEAN CURVATURE FLOWS II: EXISTENCE 217

Furthermore, since the coefficients of the Taylor series of é in ¢ are all curvature
polynomials, there exists a sequence (Qy) of curvature polynomials such that

oo
(Q(t’ Yy fX)’ V) ~ Zthk(fO,)m L] fk,X7 YO! LR ka VOa L] Vk)'
k=0

It follows that
t(q(ts Y’ fx)v V)

o0 oo
~ ka(x, Vi—o) + Z Qk—a(foxs s fk—axs Yo, ooy Yiea, Voo o oo, Vies). O

Proposition 4.1.3. There exists a sequence (Ry) of curvature polynomials such that
for all formal power series Y ~ Z,fozo XYy of vectors in R+ and f, ~ Z/?io t* frx
and g, ~ Y oo tX g« of germs in JOS™,

(19) @, Y, f)gx

o
~ Z tk(t4gk,x +Rk(YOv MR} Yk—47 fO,)ﬁ ceey fk—4,X7 t4g0,)ﬁ R} t4gk—4,x))7
k=0
where R, =0 for k < 4.
Proof By Proposition 3.3.3, there exists a smooth function R such that r,Y, fx) =
t7R(t Y, fi). Furthermore, since the coefficients of the Taylor series of Rint

are all curvature polynomials, there exists a sequence (Rk) of curvature polynomials
such that

o
R, Y, fo)~ > t*Re(o. ... Vi, forr - fie).

k=0
Thus

[ee) k
PRt Y, foge~ D tF Z 1Yo, - Y0, foren oo L) 8kin)-
k=0 =0
It follows that

tR(tv Y’ fx)gx

o~
IS

%) %)
~ Ztk(ﬁgk,x) + Zl‘k RZ(Y(), ey Y[, fo,x, ey f[,x)(l4gk_l_4,x). O

k=0 k=4

~
Il
S

Proposition 4.1.4. There exists a sequence (Hy) of curvature polynomials such that
for all formal power series Y ~ 2 t*Yy of vectors in R+ and f, ~ Yo t* frx
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of germs in J*S™,

(v~ )

®0)

o
1 . r \)
~2 tk(_ﬁ(” +A) fex = g Ricpgirs X 20XV}
k=0

— IRicpq xPx1Y[_ + Hy (Yo, ..., Yio3, fox:---, fk—2,x)>a
where, by convention, Y, = 0 for k < 0. Furthermore,

— _1R; Pyd

Hy = 3Rlcpqx x7,

(81) L ,
Hy = — 7 Ricpg, xPxx".

Proof. Consider the formula (69) for H. Trivially,

o0
1 — r 1 —
;(n+A)fx~ E t ;(H+A)fk,x,
k=0
r

o0
k
. t .
Prdyr ~ E :_ Pyadyr
3Rlcpq;rx x?Y 3 Ricpg;r x"x7Y;_4,

k=1
. ros etk -
T Ric s xPxIx"Y* ~ Z 7T Ric,q.r xPxIx"Y[_,.
k=2
Since F is a curvature polynomial, there exists a sequence (Fy) of curvature
polynomials such that

oo
F(fo)~ > " Fi(fox - fi).
k=0
In particular,

PF(f)~ Y *Fa(fors - s fia):

k=2

Finally, denote the remainder term in (69) by G(t,Y, f). Since every coefficient
in the Taylor series of G in ¢ about 0 is a curvature polynomial, there exists a
sequence (Gy) of curvature polynomials such that

oo
G(t.Y, )~ Y t*Gel¥o. ... Ve, foxs . fu)-
k=0
In particular,

oo
PG Y. )~ t*Gis(Yo. ... Yees, foxr - feo3)s
k=3



ETERNAL FORCED MEAN CURVATURE FLOWS II: EXISTENCE 219
and the result follows upon combining these terms. (|

4.2. Flows of surfaces. We now extend our framework to the time-dependent case.
Thus, let M be an (m + 1)-dimensional Riemannian manifold with metric g, let R
be its Riemann curvature tensor, let S be its scalar curvature function, and suppose
that S is of Morse—Smale type. Let y : R — M be a complete integral curve of —V.§
with relatively compact image. In particular (see [Schwarz 1993]), y (t) converges
exponentially to critical points of S as ¢ tends to 0o, and its derivatives to all
orders decay exponentially at infinity.

For convenience, we suppose that M has unit injectivity radius. We identify
the bundle y*T M with the product bundle R x R"*! via parallel transport. For
all t € R, define the metric g, over R"*! by g, := Exp;(,) g, where Exp,, ;) here
denotes the exponential map of M about the point y (¢). In particular, for all ¢, the
metric g, is of the type introduced in Section 2.1. Furthermore, the family (g;)
converges exponentially in the C° sense to metrics g+ as ¢ tends to 00 and its
time derivatives to all orders also decay exponentially at infinity.

As in Section 2.5, for all ¥ € R, let Exp, : 2, — R"+1 be the exponential
map of g;. That is, for all (x, y) € @, the curve s — Exp,(x, sy) is the unique
geodesic with respect to g; leaving the point x in the direction of the vector y. For
s > 0, and for bounded functions ¥ € C*(R, R”"*!) and f € CO(R x §™), define
e(s,Y, f):Rx 8™ — R"*! by

(82) e(s,Y, ), x):=Exp,(sY(2), s(1 +s2f(t, x))x).

Heuristically, e(s, Y, f) is a continuous family of immersed spheres all of radius
approximately s, with centres displaced by the function Y. Composing with Exp,,
then yields a continuous family of small immersed spheres in M which move along
the geodesic y. We will show that for sufficiently small s and for correct choices
of Y and f, this family yields a forced mean curvature flow of immersed spheres
in M with forcing term 1/s.

For all k, let J¥(R, R"*!) denote the bundle of k-jets over R taking values
in R™*!. For all (k, 1), let J&/(R x §™, R) denote the bundle of (k, [)-jets over
R x §™ taking values in R, that is, the bundle of R-valued jets that are of order
at most k in R and at most / in ™. Observe that J*/(R x ™, R) is actually also
a bundle over R and we denote by J := J*! its fibrewise cartesian product with
JX(R, R™t1). In other words, an element of J*! is a pair (Y3, fr.x) where Y; is
the jet of an R™*!-valued function over R at the point ¢, and f; . is the jet of an
R-valued function over R x §™ at the point (z, x).

Define the functions N :]0, co[xJ — S™ and H :]0, oo[xJ — R such that
for all s €]0, oo[ and for all (Yy, fix) € J, N(s,Y:, fi.x) and H(s, Y, f;.x) are
respectively the outward-pointing unit normal of the immersion e(s, Y, f)(¢, -) at
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the point e(s, ¥, f)(z, x) and its mean curvature at that point, both with respect to
the metric g,. Define V :]0, oo[xJ — R"*! by

(83) V(s (Y. fr) =8, Expy { (BXp, ) (e(s. Y. )t +7.))]s=o.

Heuristically, this vector field measures the variation of the immersion e(s, Y, f) at
the point e(s, Y, f)(¢, x) as we move along the flow. Finally, define & :]0, co[x J —
R by

S OG5, (Y, fi.0)
= L(Hs, s f0) = 1) 450V, (K 00, NG, (i, fr))

For all s, ®(s, -) is the forced mean curvature flow operator (with forcing term
1/s). In particular, it is a quasilinear parabolic partial differential operator whose
zeroes are (reparametrised) forced mean curvature flows with forcing term 1/s.

Proposition 4.2.1. There exists a sequence (D) of curvature polynomials such
that for all formal power series (Yy, fix) ~ Z/Sio sk(y,, ft.x) of germs in J,

CD(S’ Yla fl,x)
S (L4 t)
D8 [( ot T a(m+3) HeSS(S)>Y" 280 % >
k=0
+(s* L+ Lon+ B)) fin
) 1
+ (‘—11 Ric; gp:ca X“x XCkaz,z — %Sh;abx“ﬁlm)
%Rlctabc.x X Yk lf
+ @k (forxts -+ fimrrs 8" fors s 8™ frcans
(85) Yo,la""Yk—3,17Y.0,l9"'aYk—4,l)]7

where Ric; and S; denote respectively the Ricci and scalar curvatures of M at
the point y (t), and, by convention, Yy = 0 for k < 0. Furthermore, the curvature
polynomials ®y and ® are given by

(86)  ®o=—1Ricyxx", @ = —1 Ricyp x"xPx° + 2(2" 113)) Siax

Remark. Importantly, since they are curvature polynomials, the functions (®y)
vary with ¢ only insofar as the curvature tensor itself, along with its derivatives,
vary, and the same can also be said for the remainder terms in the asymptotic series.
In particular, since the flow y has relatively compact image in M, the derivatives
of all these functions to all orders are uniformly bounded independent of s and 7.
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Remark. Observe that, as in Proposition 4.1.3, in every remainder term of this
asymptotic series, the term f; only ever appears accompanied by the factor s*.

Proof. Indeed

V(t, (Y, fix) =P, (Y, fr)y + O, Ve, fia)Yi+ R, Yy, fro)) fix-

Furthermore, since y is a gradient flow of S,

. (m+D a
V= Tty e
The result now follows by Propositions 4.1.1, 4.1.2, 4.1.3 and 4.1.4. U

4.3. Parabolic operators I: the finite dimensional case. We first aim to determine
formal solutions of the equation ® (s, ¥, f) = 0 for small values of s. To this end,
we introduce the following functional analytic framework. For a finite-dimensional
vector space E and for o €]0, 1], define the Holder seminorm of order o over
C°(R, E) by

If(s) = FOl

s — 1]

(87) [flo :=Supy_js_s <

For all k and for all @ €]0, 1], define the Holder norm of order (k, o) over CK(R, E)
by

k
(88) 1S ke := D107 fllo + [8f e
i=0

where || - || denotes the uniform norm. For all (k, @), define the Holder space of
order (k, o) by

(89) CHR, E):=(f € C"R, E) | | fllt.o < 00}

Recall that C** furnished with the norm || - |lx.« constitutes a Banach space.
Define the operator P : ClY(R, Rt - cOv(R, R+ by

9 (m+1)
ot + 2(m+3)

(90) PY = ( Hess(S))Y.

Observe that this operator corresponds to the first summand in the asymptotic
expansion (85) of ®. Furthermore, since S is of Morse—Smale type, P is Fredholm
and surjective. In addition, since every function in Ker(P) decays exponentially
at infinity [Schwarz 1993], the L? orthogonal complement Ker(P)* of Ker(P) in
Clo(R, R"™t1) is well-defined. The restriction of P to Ker(P)' is invertible, and
we denote its inverse by G.
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We will also be interested in families of constant coefficient parabolic operators
over C! (R, E). Thus, for an invertible linear map A : E — E, which, for conve-
nience, we take to be symmetric with respect to some fixed metric over E, and for
€ >0, define P, : C'(R, E) - C°(R, E) by

oD Pef =(€d —A)f.

It follows from the invertibility of A that P, as also invertible. In fact, its Green’s
operator, which we denote by G, is given by

t o0
©92) G fiy=-1 / eTVUIAT gy ds+ 1 / e /EU=IAT £ (5) ds,
€ J_ o € J;

where A™ (resp. A™) denotes the composition of A with the orthogonal projection
onto the direct sum of its eigenspaces of positive (resp. negative) eigenvalue. In
order to obtain uniform estimates for the operator norm of G, it is useful to
introduce a weighting factor into the Holder norm. Thus, for all (k, o) and for all
€ > 0, define the weighted Holder norm of order (k, o) and weight € by

k
(93) 1f e =D €10} £llo+ €[] f1a

i=0
Observe that, for all €, the norm || - ||, «.¢ 1S uniformly equivalent to the norm || - ||x.«»

so that C*%(R x E) is also a Banach space with respect to every weighted Holder
norm.

Proposition 4.3.1. There exists B > 0, which only depends on the matrix A, such
that for all € > 0, and for all f € C**(R, E),

(94) IGe flltae = Bl fllo,a-

Proof. Since both P, and G preserve the eigenspaces of A, we may suppose that
EF =R and that A = A > 0. Thus,

G f(t) = _%/ e H=9/€ £(5) ds = _éfoo e /€ £(1 —s) ds.

oo 0

Now fix f € C%*(R, R). For all ¢,

Gefl =t [ e 6ds < 171
0

and taking the supremum over all ¢ yields ||G¢ fllo < 1/A || flo. Likewise, for all
O<|t—1t|<1,

Gf 0= Gef =L [ MG =5) = 7 o) = 1l =PI

0
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Dividing both sides by |r —#'|%, and taking the supremum over all ¢ yields [G. ]y <
1/A[f]y. Combining these relations yields |G¢ fllo.o < 1A~ Il fllo.«.- Finally,
by definition of G, €3;G.f = AG.f + f, so that €]|0;Gc fllo.a < AGefllo.o +
I f lo.e <2|lflo,o- This completes the proof. U

4.4. Parabolic operators II: the infinite-dimensional case. For all « €]0, 1], de-
fine the Holder seminorms of order a over CO(R x S™) by

L@, x) — f(t, )l

[fleo = Supt,x;éy

’

e =y

95

%) _ |f (5.3) = f 1, 0)]
[f]t,(x = Supx,0|t—s|§1 |S _ t|a :

For all k e N, let C{;([R{ x §™) be the set of all functions f : R x §” — R which are
continuously differentiable i times in the x direction and j times in the ¢ direction
forall i +2j <2k. For all k € N and for all @ €]0, 1/2], define the inhomogeneous
Holder norm of order (k, o) over Ci"n([R{ x S™) by

96) 11 f llk.ocin
= Y IDLD]flo+ Y. (DD} flizat+ D [DLD]flia

i+2j<2k i4+2j=2k i+2j=2k
For all k, «, define the inhomogeneous Holder space of order (k, o) by

o7 CLeRx 8™ :={f € CRRx ™) | || f llk.ccin < 00}

mn

Recall that Cikn’“([R{ x §™) furnished with the norm || - || «.in constitutes a Banach
space. More generally, for all (k, o) and for all € > 0, define the weighted inhomo-
geneous Holder norm of order (k, ) and weight € over C{;(R x §™) by

©98) I fllkine = Y_ €IDLD! flo
i+2j<2k
+ Y €DiD! flioa+ Y. €[DLD] flia.
i+2j=2k i+2j=2k
For all € > 0, the norm || - ||k «.in.e 1S uniformly equivalent to the norm || - || «.in SO that
C ikn’a (R x S™) is also a Banach space with respect to every weighted inhomogeneous
Holder norm.
For all s > 0, define the operator Q : Ciln’“([R x ™) — Cion’a(IR x §™) by

¥

1 —
m+EW+MW3

(99) 0.f = (s
where, as in Section 3, A denotes the Laplacian of the standard metric over S”.
Observe that this operator corresponds to the second summand in the asymptotic
expansion (85) of ®. Furthermore, the operator (m 4+ A) defines a self-adjoint
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operator over L%(S™) with kernel H;, the space of restrictions to S™ of linear
functions over R"*!. In particular, (m 4 A) restricts to an invertible mapping of
the orthogonal complement ’HlL to itself. With this in mind, for all £ and for all «,
we define

(100) CL*(® x $™)

= {feCikn’“(leS’"H F(t, x)x' dVol =0 V1 < §m—|—l}.
Sm

It follows from the classical theory of parabolic operators that, for all s, Q; restricts
to an invertible mapping from CA'iL’“([RR x §™) into CA‘iOn’“ (R x §™). Uniform norm
estimates for Green’s operators in the infinite-dimensional setting differ significantly
from those obtained in the finite-dimensional setting. Indeed,

Lemma 4.4.1. There exists B > 0 such that for all s <1 and forall f € CA'iOn’“ (RxS™)

(101) 1Hy f 111 aingst < B~ N fllo.ain-

Remark. Although it may appear that this weaker estimate is merely a consequence
of the naive approach to the proof, the study of solutions of the heat equation in
euclidean space appears to indicate that it is probably optimal.

Remark. Alternatively, it may appear that this weaker estimate arises from the
unusual definition (98) of the weighted inhomogeneous Holder norm. Indeed, it
would surely have made more sense to have multiplied the third summand of (98)
by a factor of €%, thereby eliminating the factor of s ¢ from (101). However, we
have chosen the above definition so that the operator s*; has unit norm with respect
to the norms || - ||} 4.ins+ and || - [|0,a,in» Which ensures that other factors of s do
not enter into our reasoning in places where they would present a greater technical
nuisance.

Proof. For all s > 0, define the isomorphism D; of Cikn’a(R x S™)yby D f(t,x) =
f(s*,x). Forall s < 1, and for all f € C:*(R x ™), | Dy fllo.cin < Il fll0.0sin-
On the other hand, for all s <1 and for all f € Ciln’“([R{ x §™), ||Ds_1f||1,a,in,s4 <

t‘4"‘||f||1,a,in. However, for all s, Qg = Ds_1 Q1D;. The result follows. O

Observe that H; is really the space of eigenfunctions of A of eigenvalue m.
More generally, the decomposition of L?(S™) into eigenspaces of A actually yields
better estimates for || Hs f || 4.in s+ in the case where f(z, -) is the restriction to
S$™ of an s-dependent polynomial function of bounded order. Indeed, for all /, let
H; € L?(S™) be the space of spherical harmonics of order [ over S™, that is, the
space of eigenfunctions of the operator A with eigenvalue /(m + [ — 1). Recall
that, for all /, H; is the restriction to S™ of the space of homogeneous harmonic
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polynomials of order / over R"*!. In particular, any polynomial of order / over
R™+! restricts to an element of Ho @ - - - ® H; over S,,. Now define

Observe that ’}:[1 1s contained in ’Hll for all /. Furthermore, for all / and for all (k, o),
C*(R, #;) naturally identifies with a subspace of Cikn’“([Ri x §™). In particular, for

all s, Qy restricts to a mapping from C1%(R, 7:11) to CO(R, 7:[1). Furthermore, this
restriction is invertible for all s, and Proposition 4.3.1 now yields

Proposition 4.4.2. For alll €N, there exists B; > 0 such that for all feC O, (R, ’f{g)
and for all €,
| Hs f 1 .ins* < Bill fllo,ain-

4.5. More on spherical harmonics. A tensor T’ is said to be isotropic when-

ever
il ik 1o jk — riteik

(103) AL ALT =T ,
forall iy, ..., ik and for every special-orthogonal matrix A. Given two symmetric
tensors 7, " and 7,' ", their symmetric product is given by

[ [ io(1)-lo i .
(104) (T} © Tyttt = Z Tll ) (")Tzl (k+1) <k+l>,

Uéik,l

where ik,l denotes the set of permutations of the set {1,...,k + [} such that

c(l) <---<o(k)ando(k+1) <--- <o(k+1). Let § be as in Section 2.1. In
particular, § is symmetric and isotropic. Furthermore, for all k, its k-th symmetric
power 8% is also a symmetric and isotropic tensor. In fact, up to rescaling, these
are the only ones.

Lemma 4.5.1. The space of symmetric, isotropic tensors of order k is 1-dimensional
when k is even, and 0-dimensional when k is odd.

Proof. Indeed, the space of symmetric tensors of order k is isomorphic to the space
of homogeneous polynomials of the same order. However, since an SO(m + 1)-
invariant polynomial is constant over every sphere centred on the origin, it is
determined by its restriction to any straight line passing through the origin. When,
in addition, this polynomial is homogeneous, it is determined by its value at a single
point. This space thus has dimension at most 1. Now observe that the restriction of a
homogeneous polynomial to a straight line through the origin is even when its order
is even, and odd when its order is odd. However, by SO(m + 1)-invariance again,
the restrictions of the polynomials considered here are always even. It follows
that there are no nontrivial symmetric, isotropic tensors of odd order, and that
every symmetric isotropic tensor of even order k is a scalar multiple of §©. This
completes the proof. (]
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Given the tensor 71 +2_define the contraction §_T by
(105) (SLT)i ik = (Squil...ikpq'
Lemma 4.5.2. For any symmetric tensor T of order k,

(106) SL@EOT)=m+2k+1DT+6O0GLT).
Proof. Observe that

€¥o T)il--~ik+2 — E §ipla Titeip—1ips1.ig—1igt1.iks2

1<p<q<k+2
Thus,
‘Sik+1ik+2 0 T)il---ik+2 — 5ik+1ik+25ik+lik+2 Til---ik
+ 3ik+lik+2 Z Sipikt2 Pitedptip i1k
1<p=<k
+ 8ik+lik+2 Z Sipiktt Pitedpotipii-ikirg
1<p<k
+ Z (Sipiq (Sik+lik+2Til...ipfll'p+1...iqflqurl...ikJrz)
1<p.,q<k
=[(m+ )T +2kT +8 O (5L.T)]",
and the result follows. ([
Lemma 4.5.3. Forall k,
(107) 889K = k(m + 2k — 1)8©*=D,

Proof. We proceed by induction. First observe that §.§ = (m + 1). Next, suppose
that it holds for k, then, by (106) and the inductive hypothesis,

SLECKTD — 5 (8 © 89Ky
= (m+ 4k + )5 + 8 © (5.59%)
= ((m + 4k 4+ 1) 4+ k(m + 2k — 1))8°*
= (k+D)(m+2(k+ 1) — 1),
and the result follows. |
Lemma 4.5.4. Forall k,

Vol(§™)m — DU o,
Klm+2k—DN "

(108) ) _
/ x" . x"#+ dVol = 0.
Sm

f XML xP dVol =
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Proof. For all [, denote
i . i i
M, ._/mx ...x"dVol.

Since M; is symmetric and isotropic, it follows by Lemma 4.5.1 that M; vanishes
when [ is odd, and when [ =: 2k is even M; = C;8°* for some constant Cy. It
remains to show that

Vol(§™)(m — 1!
Ckl(m 42k — 1)

k

for all k. We prove this by induction on k. Indeed, Cy = Vol(S"). Now suppose
that it holds for k. Since ||x||*> = 1 over S™, for all k,

(5|_M2(k+1))i1"'i2" = 51-21{“,'2“2 / xi' ce Xi2k+2 dVol
Sm
= fm X', x% dVol = M;}c'"i“,
so that, by (107) and the induction hypothesis,
1 _ Vol(§"™)(m—1!

Cltl = GFD oma2k 4D S = Gk D) lom+ 2k DI

and the result follows. ([

Proposition 4.5.5. The functions (x'); <i<m+1 constitute an orthogonal basis of H,
with respect to the L? inner product over S™.

Proof. These functions trivially constitute a basis of H;. Further, by Lemma 4.5.4,
forall 1 <i,j <m+1,

o Vol(S™) ..
fx’xdeolz OIS™) sis.
m—+1)

and orthogonality follows. (]

Let IT: L2(S™) — H; be the orthogonal projection.

Proposition 4.5.6.

1p; a b _c __ (m+1) a) —
(109) n<4 Ricope 1’2" — 3 BT80S, ) =0,
and, for any fixed vector V ,
1n: a,b_cyd _ (m+1) a b)_
(110) n(4 Ricapsea X6V = 3B S 0px V! ) =0

Remark. Observe that (110) corresponds to the third summand in the asymptotic
series (85) of ®.
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Proof. Indeed, bearing in mind Lemma 4.5.4, forall 1 <i <m 41,

1p: a b c m+1 ) i
fm (4 Ricgp;c x“x"x 2(m +3) x' dVol
_ VOI(Sm) ab qci ac obi ai ¢obc VOI(S )
_—4(m+1)(m+3)RIC“b;C(8 8 48967 +867) — 2 +3)S
The first relation now follows by the second Bianchi identity and the second follows
upon taking its formal derivative. ([
Proposition 4.5.7.
(111) I(§ Ricap x*x”) =0,

and, for any fixed vector V,
(112) (4 Ricap;c xx" V) = 0.

Remark. Observe that (112) corresponds to the fourth summand in the asymptotic
series (85) of ®.

Proof. The first relation follows directly from Lemma 4.5.4 and the second relation
follows upon taking the formal derivative. U

4.6. Formal solutions.

Theorem 4.6.1. There exist increasing sequences (Cy) of positive constants and
(ny) of positive integers with the property that, for all s, there exist canonical
sequences (Yi.s) € CH*(R, R™Y and (fis) € C1 Y (R x §™) such that, for all k,

(113) fes € CUU R ), M fislaingt < Chs Yaslhia < Cr

and, for all N,

N—-1 N
(114) H<b<s, > st Zs"fk,s)
k=0 k=0

Proof. We prove this by induction. First define the projection IT : C; k. S(Rx S —
Cke (R, Hy) by

< CkSN+1.

0,a,in

m+1
@)=Y 5’;;3;},3)
i=0

/ f(t, x)x" dVolx'.
Sm

That is, for each ¢, TT(f)(¢, - ) is the Lz—orthogonal projection of the function f (¢, -)
onto H;. Observe that for all /, for all f € Ch*(R, ’}A{l) and for all s,

(115) o, f =0,
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so that, by Proposition 4.5.7, the terms up to order k in the asymptotic expansion
of T1® only depend on the asymptotic expansions of f and Y up to order k — 2.
Finally, define IT+ :=Id —IT.

Fix s > 0, and define fy; := —H;®y. By Proposition 4.5.7, &g € CO*(R, 7:[2),
and since the restriction of Q H; to this space equals the identity, it follows that with
fo.s so defined, the term of order 0 in the asymptotic expansion (85) of & vanishes.
Furthermore, by Proposition 4.4.2, there exists Co > 0 such that || fo 511 4.in.s¢ < Co
for all 5. Finally, by Propositions 4.5.6 and 4.5.7, the terms of order O and 1 in the
asymptotic expansion of I1® both vanish.

Now suppose that we have defined Cy, ..., Ci, no, . .., Bk, foss---» fross Y055
..., Yx—1.5 such that the terms up to order k and k 41 in the asymptotic expansions
of @ and 1P respectively all vanish, for all s, and for all 0 <[ <k:

fis €CY R M), N fislhwing < Cl,
and forall0 <l <k —1,

1Ysll1,e = Ci.
Define
Yis:==G oMo ®ua(fos - fis s fos v s fimnsn
Yousr s Yit5s Youso s Yioos),
and define fiy = —Hsl'[ilIJkH,s, where

(m+1)
2(m+3)

47 47
+q)k+l(f0,s, B fk—l,s»s fO,Sa ey S fk—3,s»
Yoo -3 Y22, Y05, ..., Yio3s).

_(1p; Pydrys ry4 _1R;: Pyayr
‘I‘k+1,s—(4 Ricpg:rs XPxIX"Yp_y ¢ S;pg XYy ) =3 Ricpg;r xPxTYy

Since ®;; is a curvature polynomial, and since f; takes values in ’ﬁl,,, for all
0 <[ <k, there exists n41 > ny such that HL\IJkH,S(t, -) is an element of ’ﬁ[nk“
for all s and for all . By hypothesis, the term of order k 4+ 1 in the asymptotic
expansion of I1® vanishes, and so, since the restriction of Qs H to C 0o (R, 7:Lnk )
equals the identity, with fi11 s so defined, the term of order k + 1 in the asymptotic
expansion of & vanishes. Finally, observe that the function ®p (-, ..., ) is
bounded, and since its derivatives are uniformly bounded in ¢, it is uniformly
Lipschitz. There therefore exists B > 0 such that, for all s,

” q)k-i-l,s ”0,a,in =< B»

and by Proposition 4.4.2, there exists Cy; > Cy such that, for all s,

I frt1s 1,0 in st < Crt1-
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In like manner, since PG equals the identity, by Propositions 4.5.6 and 4.5.7, with
Yi s so defined, the term of order k£ +2 in the asymptotic expansion of IT® vanishes.
Furthermore, upon increasing Cy, if necessary, we may suppose that, for all s,

1Yisle < Ck.

We have therefore constructed sequences (Cy), (ng), (Yk,s) and (fx s) satisfying
the conclusions of the theorem such that

o0 [o,0)
d><s, ZskYk’s, Zskfk,s) ~ 0.
k=0 k=0

Observe that the partial sum of & up to order N only involves terms up to order
N —1in Y. Furthermore, the time-derivative of f only ever appears together with a
factor of s*. Thus, for all N > 0, there exists a smooth function Ry with uniformly
bounded derivatives such that for all s and for all (z, x),

N-—1 N
o ky, k
s, S Yk st N fk,s,t,x

k=0 k=0
N+1 Y Y
=S RN(S, YO,S,l‘a ey YN—],S,I" YO,S,I’ L) YN—],S,[9

4 5 4 £
fN,s,t,x, ceey fN,s,t,x’ N fO,s,t,xs ey S fN,s,t,x)-

The function Ry is bounded, and since its derivatives are uniformly bounded in ¢, it
is uniformly Lipschitz. Thus, upon increasing Cy if necessary, it follows as before

that
N—1 N
H d (s, Z s Vi st Z Skfk,s,t,x)
k=0 k=0

4.7. Exact solutions. We recall the classical inverse function theorem (see [Rudin
1976], for example).

< CpsNtL. O

0,a,in

Theorem 4.7.1 (inverse function theorem). Let E and F be Banach spaces. Let
Q be a neighbourhood of 0 in E. Let ® : Q — F be a C? mapping. Suppose that
there exists A, B > 0 such that

ID®©O) ' <A, |D*®(x)|<BVxeQ.

If € .= ||P0)] < }‘AZB, and if Byac(0) C Q, then there exists a unique point
X € Brac(0) such that ®(x) =0.

We now obtain existence.

Theorem 4.7.2. For all sufficiently small s, there exist canonical functions Y €
CH R, R™ Y and f, € Cil’“([R x S™) such that ®(s, f;, Ys) = 0. Furthermore,

n
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there exists a sequence (Cy) of positive numbers such that if (Yy ) and (fx.s) are
as in Theorem 4.6.1, then, for all N,

‘ ZS Yis

=0
Remark. In particular, as observed following (84) of @, it follows that e(s, Y, f)
is, up to reparametrisation, an eternal forced mean curvature flow with forcing
term 1/s. Observe, however, that the definition (82) of e(s, Y, f) differs slightly
from (5) given in the introduction. It is nonetheless straightforward to see that, for
sufficiently small s, the two are equivalent.

N

ZS fks

k=0

< CNSN+1.

1,0,in,s4

9
1,

Proof. Let TT and TI* be as in the proof of Theorem 4.6.1. Define the mapping
W 110, co[ x CL(R, R 1) x CL¥ (R x §™) — CO4(R, R"*+!) x C* (R x $™) by

W(s, Y, f)i=(6"2od(s, Y, f), T od(s, Y, )).

Consider the asymptotic series (85) for ® up to order 2 in s. Substituting fo s = f,
fis=frs=0,Yys=Y and Y|, =0, yields

sT2(Mo®)(s, Y, f)=PY +{T1oR)(f,s*f)+s(Tlo Ry (s, f,s*f,Y),
(Mo ®)(s, Y, f) = Qs f — 3 Ricp, xPx +5R3(s, f,s* £, Y, V),

for functions Ry, R, and R3 which are smooth at s = (. Differentiating with respect
to Y and f, it follows that

P A(s.Y, f)
0 O

where, for all R > 0, there exists €, C >0 such thatif s <e andif || Y || o+ fll1,0.in <
R, then [|A(s, Y, flo.ain, 1BG, Y, f)llo.a.in < C. In particular, by (101), we may
suppose that DW (s, Y, f) is invertible with | DW (s, Y, f)| < Cs™“. Furthermore,
we may likewise suppose that for all such s, Y and f, DQ\I’(s, Y, f)<C.

Let (Cg), (Yx,s) and (fi ) be as in Theorem 4.6.1. Upon reducing € if necessary,
we may suppose that, for all s < e,

(116) DV (s, Y, f)=< >+sB(s, Y, ),

s2a
(s, Yo, < —=
(5. Yo. fo+5f1) = 7

and it follows by the inverse function theorem that for all such s, there exists a
unique pair (¥, f) such that [|Y|l1.o + | filly ain,s < $%/2C* and ®(s, Y, f) =
Now fix N > 0. Upon reducing ¢ further if necessary, we may suppose that for all

s <€,
20

N-1 N
k k N+1 _ S
<I><s, kE_O s“Yg, kE_Os fk> <Cs < Ve
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and it follows by the inverse function theorem again there for all such s, there exists
a unique pair (Y', f') such that [|Y! |1 + | /|1 .ain.¢ <2C2sVT17% <5%/2C? and
®(s, Y', f/) =0. By uniqueness, Y =Y and f’ = f. It follows that for all N > 0,
there exists €, C > 0 such that for s < €,

Np N
-2 5% -2
k=0 k=0

The result follows. ([

< CSN+1_(X.

1,a,in,s4

9’

l,a

Appendix: Genericity

For the reader’s convenience, we derive the linearisation of the gradient flow operator
and sketch the prove that the space of riemannian metrics with scalar curvature of
Morse—Smale type is dense in every conformal class.

Proposition A.1.1. The linearisation of the gradient flow operator (1) is given by

(117) L= 8 =+ 2;"113) Hess(S).

Proof. Let ¢ :] — €, €[ xR — R and define the section X of ¢*T M by
m+1
2(m+3)
where ¢*V S denotes VS o ¢. Taking the covariant derivative in the s direction

yields

X(s,1):=¢s0 + =——¢*VS,

m—+1
2(m+3)
ok m+1
= (¢"V)y, (¢405) + 3m +3)¢ (Hess(S)) (¢+05)

= L(+0y). O

(@ V)o, X = (@" V), (#40)) + 57— = (@" V), (#"VS)

Theorem A.1.2. Let M be a manifold. The set of complete metrics over M with
scalar curvature of Morse—Smale type is generic (that is, of the second category in
the sense of Baire) in every conformal class.

Sketch of proof. Let g be a riemannian metric over M. For convenience, we shall
suppose that M is compact and that we have already shown that the scalar curvature
of g is of Morse type. Now, for a given smooth function ¢ over g, define

g:= P g.
The scalar curvature of g is given by

S—e )1V,
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where S denotes the scalar curvature of g. The linearisation of the scalar curvature
operator about ¢ = 0 is thus

Lip:= —%(Ad) +nS¢).

Let y : R — M be a gradient flow line of S. For all k, let H*(y*T M) denote
the Sobolev space of sections of the bundle y*T M whose distributional derivatives
up to and including order k are square integrable over R. Let Lo : H' (y*TM) —
H°(y*T M) be the operator given by (1). By a standard transversality argument
[Guillemin and Pollack 1974], it suffices to show that the operator

m—+1 m—+1
2(m+3) 2(m+3)

defines a surjective map from C*° (M) x H'(y*TM) into H(y*T M). To this end,
recall first that the formal dual of L is given by

(118) L(X,$):= LoX + VLi¢— VS

ot T 2m+3) Hess(S).

Since S is of Morse type, Lo and L are both Fredholm and the image of Ly is
the orthogonal complement of Ker(Lg) in L?(y*T M) (see [Schwarz 1993]). It is
thus sufficient to show that Ker(Lg) lies in the image of L or, equivalently, that no
nontrivial element of Ker(Lg) is orthogonal to every element of Im(L).

Let Y be a nontrivial element of Ker(Lg). Let ¢ € C°°(M) be any function such
that

+o0
/ (Vi) oy, ¥)dt 0.
—00

Let €2 be an open subset of M that does not intersect y. By the classical theory of
elliptic operators, there exists ¢ € C°°(M) such that

(Li¢ —¥)|ma =0,
so that
+o00
/ (VL1g) oy, Y)dt #0.

o0
It remains the address the third term in (118). To this end, denote X := y. Since
y is a gradient flow of §, we have

m—+1

=2 m3)

(VS)oy.

Furthermore, upon differentiating the gradient flow equation, we see that Lo X = 0.
Next, since S is of Morse type (see [Schwarz 1993]), there exists C > 0 such that,
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for all r e R,

(119) IX@IL Y @) < Ce V€,

Now choose B > 0 and let g € Cg°(R) be such that
E+ooY)i-pa1=0 and |[glLe <Il@llL.

Since
Lo(gX) =

by (119), we have

2 e B/C
SonE3) <4C[llLwe ™/ .

Since this may be made arbitrarily small by choosing B sufficiently large, it follows
that there exists g € Cg°(R) such that

'/ (Lotex) - _mtl S (@VS) oy, Y)dr

+00
/ (L(gX,¢),Y)dt #0. 0

o
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