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GLOBAL SOLUTIONS FOR THE CRITICAL,

HIGHER-DEGREE COROTATIONAL HARMONIC MAP

1.
2.

HEAT FLOW TO §?

STEPHEN GUSTAFSON AND DIMITRIOS ROXANAS

ABSTRACT. We study m-corotational solutions to the Harmonic
Map Heat Flow from R? to S?. We first consider maps of zero
topological degree, with initial energy below the threshold given
by twice the energy of the harmonic map solutions. For m > 2,
we establish the smooth global existence and decay of such solu-
tions via the concentration-compactness approach of Kenig-Merle,
recovering classical results of Struwe by this alternate method. The
proof relies on a profile decomposition, and the energy dissipation
relation. We then consider maps of degree m and initial energy
above the harmonic map threshold energy, but below three times
this energy. For m > 4, we establish the smooth global existence
of such solutions, and their decay to a harmonic map (stability),
extending results of Gustafson-Nakanishi-Tsai to higher energies.
The proof rests on a stability-type argument used to rule out finite-
time bubbling.
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1. INTRODUCTION AND RESULTS
The harmonic map heat flow into S? is given by the equation

w, = Au + [Vul*u, u(0,7) = u(x) (1.1)

where for ¢t > 0,
u(t,): R* —» §?,

S* :={u = (u1,uz,u3) : Jul =1} C R,
iszthegunit 2-sphere, A denotes the Laplace operator in R?, and |Vu|? =
ZZ 8ul 2. Equation (LI)) is the L2-gradient flow of the energy

7j=1 =1
functlonal

1
E(u) = 5 /R2 \Vul?dz

for such maps. Taking formally the scalar product of the PDE with u,
and integrating over [0,¢) x R?, we obtain

E(ult, ) + / wl? = £(u)

R2
which implies that the energy is non-increasing. A more geometric way

to write (L)) is
2
u; = Z D;0ju = P"Au,

j=1
where P" denotes the orthogonal projection from R? onto the tangent
plane

T.S* ={¢€€R’: £ -u=0}
toS* at u, 9; = % is the usual partial derivative and D; the covariant
derivative acting on vector fields {(z) € Ty)S? :

D;¢ := PU0;€ = 9;§ — (9;§ - w)u = ;€ + (Oju - §u.

The harmonic map heat flow between Riemannian manifolds was
introduced by Eells-Sampson [16] to study harmonic maps, which are
its static solutions. Equation (L), where the target manifold is S?
is, in addition, physically relevant as the purely diffusive case of the
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Landau-Lifshitz equations of ferromagnetism [35]. The setting of a two-
dimensional domain is therefore of physical importance, but is also
analytically interesting as the energy-critical one: the scaling u(z) —
u(Az) leaves both the equation and the energy invariant

and so this is the borderline case for smooth global existence versus
possible singularity formation.

The question of singularity formation and characterization of possi-
ble blow-up has attracted a lot of attention. On a compact manifold
domain, Struwe [46] constructed a global weak solution whose singu-
larities occur through energy concentration at a finite number of space-
time points, at each of which a non-trivial harmonic map bubbles off:
fort,, /T,

u(t,, a, + Atn)x) — Q(x), A(t,) — 0, a, — a, Q harmonic

locally in space. Later work [38, 15 B9, 48], [49] (see also the book
[36]) showed that at a singularity, all the energy is accounted for by
the bubbles and the the weak limit (body map), and therefore that the
solution converges strongly to the body map, after all the bubbles are
removed.

Working in the subclass of the m-corotational solutions with m =1,
on a disk, [10] showed that, indeed, finite time blow-up does occur in
some situations, using the sub-solution method. Formal analysis [4],
and later rigorous constructions [40, 41], show that for 1-corotational
maps described by the azimuthal angle u(r,t), approaching a blow-up
time t AT,

r ® s 71
u(t,r) Q()\(t)) —u* in HY,
L
A(t) = c(ug)(1 + op7(1)) (=1 —— c(ug) > 0,
| log(T" —t)|72=1

where ) corresponds to the unique (up to scaling) harmonic map in
this class, and L € Z*, with L = 1 providing the generic blow-up rate.
See also [14] for a related recent result, and [5, [6, 20, 2I] concerning
the breakdown of solutions in higher (supercritical) dimensions.

On the other hand, Grotowski-Shatah [23], using maximum principle
methods, showed that on the unit disc in R?, m-corotational solutions
will not blow-up in finite-time for degrees m > 2, given certain point-
wise bounds on the initial data. One of our goals is to extend this result
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to the domain R?, and, more importantly, to give a mazimum principle-
free proof, which one can therefore hope might extend to systems such
as the Landau-Lifshitz equations.

In this work we specialize to m-co-rotational maps: in polar coordi-
nates,

u(t, (r,0)) = (cos(m@) sin(u(t, r)), sin(md) sin(u(t, r)), cos(u(t,r))).
for which (L] reduces to the problem

1 o SIn 2u
U = Upp + —Up — M 9
T 2r

for the angle w(t,7). Without loss of generality we assume m > 0.
Defining

u(0,7r) = up(r) (1.2)

1
Ayu = u,, + —u,, the radial Laplacian in R?,
T

m2

Aju= (A, — T—Z)u,

we may write (L2) as

m? m? sin 2u
m? sin 2u
= Ay u+ F(u), F(u):ﬁ(u— 5 ).
The energy for these maps is given by
1 [ in?
e =m0, Bl [+ w2y
0 T

Note that finite energy requires

lim wu(r) € 7Z,
r—0, co
and indeed the assumption of finite energy is sufficient to guarantee the
existence of these above limits (e.g.,[25]). For m-corotational maps, the
classical energy lower-bound by the topological degree reads

B(u) = % /0 h (™ sin(u))zrdr m /0 " (cos(u)), dr

> % /000 (u,, + %sin(u))2 rdr + m/| cos(u(oo)) — cos(u(0))]
> 2 |degree(u)|
(1.3)
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for the appropriate choice of £ sign. The m-corotational stationary
solutions — corresponding to the harmonic maps — are the functions
saturating this inequality, given by

Q(r) = m — 2arctan(r™),  Q, + %sin(cg) =0, QO)=m, Q(c0) =0

(1.4)
and their scalings Q(%), s > 0, as well as the negatives and shifts
by 7Z of these. Since these harmonic maps each minimize the energy
within their topological class, they provide natural thresholds for global
smoothness and decay vs. singularity formation.

In light of the above considerations, we make the following defini-
tions:

Ey:={u:[0,00) = R | E(u) <2E(Q), lim u(r)=0, Tli_g(}u(r) =0},

r—0+

Ey={u:[0,00) = R | E(Q) < E(u) < 3E(Q),Tl_i>r(1]r1+u(r) = W,Tlirrolou(r) =0}.

and note that

u€ Ey = degree(u) =0, mgl E(u) = E(0) =0,
uc L

ueE = degree(u)=m, mgl E(u) = E(Q) = 2m.
uc kg

Our first result concerns solutions in the “below-threshold” class Ey:

Theorem 1.1. Assuming ug € Ey, and m > 2, (L2) has a unique solu-
tion u(t,r), which is global in time, smooth, and decays: E(u(t,-)) — 0
and sup |u(t,r)| — 0, as t — oc.

The main purpose here is to give a proof which follows Kenig-Merle’s
concentration-compactness strategy [31], originally developed for (and
widely applied to) dispersive problems, but relevant also to certain
diffusive ones [17, [I8, B0, 29]. The method is well-suited to the non-
compact domain, and, more pertinently, provides an alternative ap-
proach to the classical theory of Struwe and successors.

We first establish a local well-posedness theory for solutions of (L2)
in £y which parallels that for (say) the energy-critical nonlinear Schro-
dinger equation, and differs from that appearing in the classical para-
bolic literature. Then the key tools for the concentration-compactness
strategy are a stability-under-small-perturbations variant of the local
theory, and a profile decomposition for an H!-like space, adapted to the
heat flow. A profile decomposition directly applicable to our setting
was not readily available, stemming from the absence of some Sobolev
embeddings in dimension two. So we take an indirect approach, first es-
tablishing estimates on the linear evolution in higher dimensions, which
then connect back to our problem through a change of variable.
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For applications of the concentration-compactness approach to other
(below threshold) geometric problems we refer, for instance, to [12] in
the context of Wave Maps, and to [2, [3] 27] for Schrodinger Maps. A
more comprehensive review of the literature can be found in [42].

To put our results in the “above-threshold” class E; into context, we
first recall results from the series of papers [25] 26] 24] 28] which apply
to the m-corotational heat-flow (IL2]), but more generally to solutions
of the Landau-Lifshitz family of equations

w =a(Au+ |Vu[*u) +bux Au, u(0,z) =ug(z), a>0,beR

(1.5)
of degree m, with equivariant symmetry. For higher degrees, the m-
equivariant harmonic maps are shown to be asymptotically stable in the
strong sense that if the initial data has near-minimal (harmonic) energy
given the degree, the solution is globally smooth and asymptotically
converges to a nearby harmonic map:

Theorem 1.2. ([28]). Assume wuy is of degree m > 3 with equivariant
symmetry, and

E(ug) —4mm < 1.

Then the solution of (L) is globally reqular (continuous into the energy
space) and there exists a harmonic map Q close to ug (in the energy
norm) such that

|uw(t, ) — QL= + a&(u(t,") — Q) — 0, ast — co.

Remarks:

e in the dissipative case (a > 0) these solutions are converging to
a harmonic map in the energy norm, while this is impossible
for the conservative case a = 0, known as the Schrodinger flow,

e the case m = 3 is significantly more complex that m > 4,
in particular requiring a normal form-type argument ([28]) to
establish the asymptotic behaviour — for this reason we consider
only m > 4 here;

e for the m = 2 corotational heat-flow, the above conclusion is
false: solutions are still global, but may exhibit blow-up in in-
finite time, or other complex behaviours ([28]);

e for m = 1, near-minimal energy solutions may exhibit finite-

time blow-up ([40, [41]).

Our main result is to extend this theorem, for the corotational heat-
flow, beyond the perturbative regime to the higher energy maps in Ej:

Theorem 1.3. Assuming ug € Ey and m > 4, (L2) has a unique solu-
tion, which is global in time, smooth, and converges to a harmonic map:
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for some s >0, E(u(t,") —Q(r/s)) = 0 and sup |u(t,r) — Q(r/s)| — 0,

ast — o0.

We would like to emphasize here that solutions in this class are not
prohibited from forming a singularity by either energetic or topologi-
cal constraints — that these solutions remain globally smooth does not
follow from any classical theory.

The main point is to exclude the possibility of finite-time blowup.
As in [46], if the solution blows-up in finite time, it does so by bubbling
off a non-trivial harmonic map. The corotational symmetry (and finite
energy) ensures the only possible concentration points are r = 0 and
r = 0o. Finite-time energy concentration at spatial infinity is ruled out
using the energy dissipation relation. The condition F(ug) < 3E(Q)
ensures only one bubble may form, and so following [38], if u(t,-) € F;
is a solution blowing up at time 7', there exists a sequence of times
t, /T, scales s, N\ 0, and a function wy € Ey such that £(t,,-) :=
u(ty, ) — Q(5) —wo — 0 in the energy norm. This is contradicted
by adapting the modulation theory and linearized (about @) evolution
estimates of [28] to estimate {(t,,-), and show s, 4 0. We exploit
the fact that in certain space-time norms, the nonlinear interaction of
Q(;-) and the (smooth, global) solution emanating from data wy is
small on small time intervals.

The remaining impediment is possible infinite-time concentration.
But in that scenario, the energy must approach the minimal energy
E(Q), and so it is excluded by [2§].

We emphasize that the proof does not in any way rely on the maz-
imum principle. Therefore, the result may be extended beyond the
corotational class to the (larger) equivariant class, and even to the
Landau-Lifshitz equations (L3 (work in progress).

2. HEAT-FLOw BELOW THRESHOLD

In this section we prove Theorem [Tl on the “below-threshold” solu-
tions of the corotational heat-flow.

2.1. Analytical ingredients.

2.1.1. Energy properties of maps in Ey. We begin by showing the func-
tion class Ejy is naturally endowed with the energy-space norm

o) u2
||u||§<2 = / (uf + mzﬁ) rdr,
0
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in the following sense: given §; > 0, there is C' = C(d;) > 0 such that
1
w€ Eo, B(u) <2B(Q) =01 = Flullxe < B(u) < Ollulk=.

This follows directly from a version of the topological lower bound (L3))
localized to intervals:

Lemma 2.1. If u € Ey, with E(u) < 2E(Q) — 61, for some 6; > 0,
there is 9y = 02(01) > 0 such that

lu(r)| < 7 — ds.
Proof. As in [44, [12] we define

Glu) = [ mlsins)lds

and
2

(D) <2
E2(u) := 1/ (u? + mosm ) (u))rdr.

T T2

Then for all 0 < r; < ry < oo, by the Fundamental Theorem of
Calculus and Young’s inequality:
o
/ m|sinu\urdrj
T1 1)

Glutry) — Glutr) = | [ L (u(r))dr
(2.

or

1 [ m?sin®(u
<3 [ S < )
For u € Ey, G(u(o)) = G(0) = 0 and G(u(0)) = G(7) = 0. From
(2.1)) for any r > 0:

and

Thus . . 5
|Gu(n)] < SE(u) < 5(2E(Q) = 01) = 2m — -

G is odd, increasing on [—m, 7], and G(7) = 2m, so
J
lu(r)| < G H(2m — 51) = — 08y, 0y >0.
U

We remark that due to the boundary conditions, Ej contains no non-
trivial static solutions (corresponding to harmonic maps) since these
are all monotone ([L4).
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2.1.2. Local well-posedness for maps in Ey. From now on, unless oth-
erwise specified, all norms will be for functions defined on (0, o), with
the measure rdr We define spaces rLP via norm

u

r

)

Lp

[wllrre :=
and XP? via norms
[ulls = llurllTo +mPllull} L, [ullxoo = [Jur|zoo + [lullrroe-

Recall we may write the m-corotational heat-flow (L2]) for initial
data ug € Ey as

uy = Apu+ F(u)

{ u(0) = up € X2 (2:2)

where A, = A, — T—; and F(u) = T—;(u — s224) - We will say that
a function u : I xR — R, [ =1[0,7), is a solution to (Z2) on I if
ue C;X2N LirLA(K) for every compact K C I, and for every t € [

t
u(t) = e®muy —I—/ elt=9)8m P (y(s))ds.
0

We summarize the local theory:

Theorem 2.1. (Local well-posedness)

(1) (Local Existence) Let ug € X? There exists an € > 0 such that if
I=10,T) and ||e">™uol|psr.ra) < € then there exists a unique
solution to (2.2), which moreover satisfies ||ul|pa(r,rr1) < 2€. To
each initial datum uy we can associate a mazimal time interval
I =0, Thaz(uo)) on which there is a solution (Tp..(uo) may be

+00).

(2) (BlOU)—Up Cm'tem'on) Tm(w(uo) < +o00 = HuHL?([O,Tmaz(uo));TLﬁ) =
+00.

(3) (Energy dissipation) u; € L2([0, Trnaz(uo)); L?) and for each t <
Tmax(u0)7

E(u(t)) + /0 t /0 2 (s)rdr ds = E(ug).

(4) (DEC(Iy) ]f Tmax(UO) = 400 and ||u||L?([0,oo);rL‘}.) < +00, then
|lu(t)||x2 = 0 as t — +o0.

(5) (Small data) If ||ug|| x2 is sufficiently small, then Ty, (ug) = 00
and ||ul| paqo,00)irrty S ol x2; in particular [[u(t)||x2 — 0.

(6) (Continuous Dependence) T ay is a lower semi-continuous func-
tion of ug € X2, and ug — u(t,-) is continuous on Xo.
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This local well-posedness rests on space-time estimates for the linear
evolution e’®m. The decay estimate

2 || o < VY|, 1< a<p< oo (2.3)

is an immediate consequence of Young’s inequality and the explicit heat
kernel.
For ¢ = ¢(r), f = f(t,r), the space-time estimates

t
m=2: [l glls < [l H/ % f(s)dslls S I fllixerzx
0

(2.4)
where

lulls = llullegex> + l[ullzxe + [lullzz 22 + [Jurllzxe

follow from the standard heat equation energy estimate for the derived
function V (eu(t, r)), and an interpolation estimate ([24]). We remark
that this procedure only yields the endpoint spaces u € L?X*NL2r*L?,
u, € L?X? under the restriction m > 2. For m = 1, the estimate still
holds if these spaces are replaced by some LjX? with % + % = %,
p < oo, and this suffices for the local well-posedness. However, for
m = 1, the endpoint space would be required below in the profile
decomposition argument. That is the reason we impose m > 2 here,
and in Theorem [I.1]

Given the space-time estimates (2.4]), together will the elementary
pointwise inequalities

1 1 1o, 1,
\;F(U)|Sﬁ|u|a \@F(U)\ﬁﬁ\u\ +gu |y | (2.5)

on the nonlinearity, the proof of the local well-posedness is a standard
variant of the corresponding proof for the critical NLS, based on the
Banach fixed-point theorem (see [9]). So we will omit most of the
details (which can be found in [42]), and just indicate how to establish
decay of global solutions with finite space-time norm.

Proof of the decay of global solutions: assuming ||u|| f4,14([0,00) < 00,
we first show that also ||u||s(o,00)) < 00. For a given € (to be chosen
small), subdivide the interval [0, c0) into a finite number of intervals
[j = [tj,tj+1) so that HUHL4TL4(Ij) < €. Fort e ]j7 by the Duhamel
formula,

t
u(t) = el =) Amy(t,) +/ et=9)8m P (y(s))ds.
tj
Using (24), (Z3), and Holder’s inequality, we arrive at
lullsiryy < Clluty)llxz+Cllulls lullia,zag, < Cllut)lxz+Ce|lulls,)-
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Choosing € such that Cé* < 1 yields
[ullsy) < 2Cu(t;)||x=-

Since there are only finitely many I}, it follows that [|ul|s(o,c)) < 00
So in particular, for any € > 0, there is a 7' > 0 such that

[l 7,400y < €

By the Duhamel formula, for t > T,
t

u(t) = et=DAmy(T) + / elt=9)Am B (1) ds.
T
By ([2.4) and (2.5]) as above,

t
/ elt=)Am [ () ds

T

S ||F(u)||L4/3([T,oo);X4/3) S ||U||?é([T,oo)) Se
S([T,00))

As well,
e DIAmy(T)|| x2 — 0 as t — oo,
by 23] and the density of X' N X? in X?. Therefore

lim sup ||ul|x2 < e.
t—o00

Since € was arbitrary, the result follows. [

Remark 2.1. Uniform decay follows from energy space decay by the
elementary embedding X? C L*:

[u®)llx> =0 = [lu@®)]lz~ S [[u(®)][x> = 0.

Notice that our local theory combined with the previous section on
the equivalence of the X2 and the energy topology implies that if ug €
Ey, the boundary conditions persist in time, i.e. u(t,-) € Ey throughout
its lifespan.

2.1.3. Stability under perturbations. An important extension of the lo-
cal existence theory is the following “perturbation” or “stability” the-
orem. This type of result, which establishes the existence of a solution
to (22) nearby a given approximate one, goes back to [I1], [47], and is
by now standard. We use the following version (for a proof see [42]):

Theorem 2.2. (Stability) Let I = [0,T) and let @ be defined on I X
0, 00) with
||,a||L°o(I§X2) < M’ ||,&’||L4(I;T’L4) <L
for some M, L > 0, and set
e:=1u; — Aynu— F(u)
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Let ug € X be such that
lug — (-, 0)||x2 < M’

for some M" > 0. There is e; = e; (M, M’, L) > 0 such that if for some
0 < € < € the smallness conditions

e (ug — (0, )| La(rirrsy < €
||6||L4/3(I;TL4/3) <e
hold, then there exists a solution of (2.3) with u(0) = ug satisfying
o =l ap oy < C(M', M, )M

2.2. Profile decomposition. The following proposition is the main
tool (together with the stability theorem above) in the concentration-
compactness approach to establishing global existence and decay. The
idea of a profile decomposition is to characterize the loss of compactness
in some embedding, and to recover some compactness. It can be traced
back to [37, [7, 45, 43] and their modern “evolution” counterparts [I]
31 32

Proposition 2.1. Let {u,}, be a bounded sequence of radial functions
in X2. Then, after possibly passing to a subsequence (in which case, we
rename it u, again), there exist a family of radial functions {qﬁj};‘;l C
X? and scales N, > 0 such that for each J > 1,

%m:zwgwwm

where w! € X? is such that

lim lim sup ||e'®™

—00  p—oo
w!(NMz) =0 in X%, Vj<.J (2.9)

Moreover, the scales are asymptotically orthogonal in the sense that

U%{HL#L;‘: =0, (2.8)

J )\
)\—Z + )\—Z — 400, Vi 7& J. (2.10)

Furthermore, for all J > 1 we have the following decoupling properties:

J
lwallfes = > 11715 + llwil%e + 0a(1)
j=1
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ZE @) + E(w]) + 0,(1). (2.11)

The procedure through which one establishes such a decomposition
has become standard by now (e.g. see [1,[33]), thus we will only present
the equation-specific parts of the argument.

There are two general roadmaps to follow in establishing such a de-
composition. To get the convergence of the error w; in the appropriate
space-time norm, one can either use a refinement of the space-time
estimates on the linear propagator, or a refinement of a Sobolev in-
equality through which the refinement of the space-time estimates will
follow via interpolation arguments. The first approach would require
more work in our case: arguments used in the Schrodinger case cannot
be applied directly due to the lack of an analogue of the restriction
theorems used. For the second approach, dimension two is very special
due to the lack of the usual embeddings.

Our strategy is to first establish (2.8) for the homogeneous linear
heat equation for radial functions in higher dimensions. We make use
of a refined Sobolev inequality, first proved in [I] for d = 3 and later
generalized to d > 3 in [§]. Then we convert this estimate to our 2d
spaces by a change of variable, and use interpolation again to obtain
the desired convergence.

Definition 2.1. An exponent pair (q,p) is L?-admissible in dimension

d if
2 4 _d
g p 2
and H'-admissible if
2 d d-2
==
q p 2

We define the following Besov norm on L? :

) 1/2
L(f) = ( / |f(§)|2d€) s = sup ().
2k <|€|<2k+1 keZ

The following refinement of the Sobolev inequality is from [§] (Lemma
3.1):

Lemma 2.2. (Refined Sobolev) For d > 3 there is a constant C' =
C(d) > 0 such that for every u € H'(R?), we have

2 1—2
[ullzr < ClIVull L[Vl 7, (2.12)
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2d

where p = 2" = 75

The next result, from [I9], provides a decomposition of bounded
sequences in L2(R?) (for a different, but equivalent Besov norm). Here,
we specialize to radial functions.

Proposition 2.2. Let {f,}, be a bounded sequence of radially sym-
metric functions in L*>(R?),d > 3. Then there exist a subsequence
(still denoted by { fn}n), a sequence of scales {\ },, C (0,00) satisfying
(Z10), and bounded radial {g’};,{r’}, C L*(RY), such that for every
J>1, 2 eR?,

1 T
()\%)d/z ()\J

M-

Il
k‘ [

fu(x) = )+ 75 (),

J

fallZ2 = D g lIZ2 + lIr 1172 + on(1),

j=1
hm limsup ||7|| 5 = 0.
0 n—oo
Applying the above result to a bounded radially symmetric sequence
{v,} € HY(R%), we conclude that there is a subsequence (again denoted
by {v,}), a family of scales M satisfying (2I0)), and radial ¢/ € H'
such that for every J > 1,

() =Y Uh(x) + @y () (2.13)

j - 1 j (T
where 97 (x) := (,\gl)%*lqb](/\%)’

vl Z 1715+ Nl + on(1)

and
J—o00

limsup ||V || 5 > 0. (2.14)

Denote the linear propagator for the homogeneous heat equation
vy = Av (2.15)
on R? by S(t) := e*®. Evolving (Z.I3) by the linear propagator we get

=Sty + S(t)i;
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Our first goal is to estimate S(¢)w; in an appropriate space-time norm.
If o is a function on R?, we define o(D) by

o(D)(€) = a(€) f(£).

Also define 0y, () = Xar<ig<or+1(§),k € Z. Then if v solves ([2.I3),
by commutation of Fourier multipliers with derivatives, oy (£)v is also
solves (ZIH). By standard decay estimate ([23)) for (215, for any k

IV (ok(E)w(t, )2 < [V (or(§)w(0, )| 2.

Using Plancherel’s identity and properties of the Fourier transform and
the definition of multipliers:

IV (ou0)l|z2 = [V (ox0)llze = [[Elowillze = (Vo).
Hence, by taking supremum in k&,
IVo(t,)lls < [[Vo(0, )] 5.
This general observation implies
V(SO @) 255, < [V |15
Then, due to (2I4) we conclude
hm limsup | V(S()@;)|| L n, = 0. (2.16)

J=0 nooo

For every t > 0, [212) gives:
2(d—2) (d 2)
||5(t)71fi||L;Td S ||V(5(t)@i)||m“ v S@ @),

J e
S Vay, HLz [IV(S@)w;,) | 5

and so
-2)

2(d
IS@anll 2 ||Vw"||Lz V(SO @) s

t x

Since ||[V?||;2 is uniformly bounded, using (2.10):
hm limsup |S(t)@]| 20 =0. (2.17)
J— ooy d—

d—2
n—oo t x

It is straightforward to verify, using the Hardy inequality in dimen-
sion d = 2m + 2, that the map

X250 = u(r) o o) = L) e ey
rm
is an isomorphism (e.g., see Lemma 4 in [I3]) and moreover

u = Apu <= vy = Agav.
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N[ =

Moreover, if (r,p) is an L*-admissible pair for d = 2, i.e. % +

then
0o 1—p T/p
1= 15 oy = Sy [ulPr
r ASEE A I 0 r m-+
00 Tl—p /P
:/(/ 2m+2,,,,mp|v|pr2m+ld,r,)
1\Jo T
00 r/p
:/(/ ,r,p(m—l)—2m|v|p,r,2m+1dr) )
I 0

and thus r = 2m, we observe that

D=

Taking p =

m— 17
||;||L§(I;L7r’(rdr)) = ||U||L:(I;LP(R2m+2)’

and this choice of (r,p) is an H'-admissible pair in dimension 2m + 2.
These observations are the connecting link between the two-dimensional
problem and the higher-dimensional estimates. So for u, bounded in
X2, v, = 2 is bounded in H'(R?) and we have ([ZI3). First, one has
to show that
lim limsup ||.S ()@ || =0. (2.18)

300 N0 L2m [ Lm 1 (R2m+2)

For this we use interpolation and (21I7) :

m—1 5 1
IS@@; N, 2 S USO@ ™ smie - ISOD™ sy -
L L, ™ 2L,

Taking Jlim limsup, and noting that the second term is uniformly
0 n—oo

bounded (by the standard space-time estimates for the heat equation
—see e.g., [22]), the claim (ZI8) follows. Undoing the transformation

Uy, = ", in (2Z13) yields

J J_ m,~J
E & ( )\] w! w! =rmw!

Now, again by 1nterpolat10n
m—2
2(m—1)
||_||L2L°° :

u
1= legrs < Il ||2(’" ”zm
t

Invoking (21I8), we get (2.8, i.e.,
}1_)120 limnsup ||etAmw;£||L;;TL$ =0.

The rest of the proof of the profile decomposition follows the same
arguments as in the references cited at the beginning of this section,
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and is thus omitted, with the exception of the asymptotic energy split-
ting (2.11]) which we now demonstrate.
Expanding using the definition,

o J J

Bl = [ GG+ 30 el + (o)

7j=1,i<g

2
+2Zwm ¢J A]>+ﬁsm Zaﬁ] ) )l

We need to show that E(un)—z;.lzl E(¢/)—E(w!) = 0,(1). Expanding
this out,

J
-2 B - Blui)
/ Z >\]>\Z¢] )\] gbl( rdr+2/ wa .)]rdr

J=1,i<g

+ [ Tl Zaﬁf () + wil(r) - ;sin%asj(;%))—sm2<w;£<r>>1rdr.

For the first two sums it suffices to look at single pairs and show
they all are 0,(1). Using an approximation argument, we can assume
every function involved is in C'2° and that all the supports lie in some
ball B(0, R). The argument is standard so we only give a sketch: for
the first sum, we just change variables, assuming without loss of gen-
erality s%/ := % goes to zero. Then, by Hoélder’s inequality, each term

s’ R

in the sum is bounded by ||gz5§,||Xz/ (¢7(r))*rdr = 0,(1). For the

0
second one, change variables again and employ the weak convergence
of w!(Nr) to zero, for all j < J, i.e., (29).

For the rest we will use the trigonometric identity

sin?(a + b) — sin®(a) — sin*(b) = % sin(2a) sin(2b) — 2sin’(a) sin?(b)

and the inequality derived from it,

|sin®(a + b) — sin*(a) — sin?(b)| < C|al|b|



18 STEPHEN GUSTAFSON AND DIMITRIOS ROXANAS

for some C' > 0. We want to show that

2 J
—[sin? Z Zsm gb] ) —sin®(w! (r))]rdr| = 0,(1).

Using (22) J — 1 times, this can be reduced to showing the following
two estimates:

o |¢7 ()8 (3)
/0 An = 2 rdr = on(1), i# ]

> Jw; ()]’ (7]
/ A" rdr = 0,(1) for any j < J. (2.19)
0

r2

The proof of (2:2)) follows the same rescaling argument as before.
As for (2.19), a change of variables gives

' dr’
(7”/)2

which suggests that we should use the weak convergence; however,
because of the absolute value, we cannot directly obtain the result.

Since H%jHL?(rdr) < 400, for every € > 0 we can find an R = R(e) > 1
such that

(/ \Mﬁ"dr) v + / |M\2rdr " < =
r>r T r< r 2M’

1
R

/O Tl 1 ()]

where

M = sup ||w!|| x> < +oo0.
n

So if we split the integral at hand into the obvious three regions, then
the inner and outer contributions, by Holder’s inequality, are < 5, while
for the one in the middle we have

/1< <R|w¢{()\%7“)“¢](r) % < / lw? (M r)||¢ (r)|dr.

%<T<R

But, on a fixed interval Q = [a,b], 0 < a < b < 00, ||ul/x2(qs) and
@] 2 ([a,p)) are equivalent, so by the compact embedding of H'([a, b]) in
L*([a, b)), wl(Nr) — 0 in L*([a,b]). So by Holder again, we conclude
that for n sufficiently large, the integral in (2I9]) is < €, and the result
follows. [
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2.3. Minimal blow-up solution. For uy € Ej, define
E. = inf{E(ug) | usolves ([2.2)) with u(0) = uo, ||| L4rL4([0, 7)) = +00}

the infimum of the energies of initial data leading to solutions which
fail either to be global or to decay to zero, in the sense of the local well-
posedness theory. Note that Ty, can be finite (blow-up), or infinite
(corresponding to a global but not decaying solution).

Observe that Theorem [[1] is equivalent to E. > 2E(Q). Note also
that E. > 0, since for ug € Ey, F(up) small = ||ug||x2 small, and
by the local theory, such solutions are global and decay.

We will follow the contradiction approach of Kenig-Merle: under the
assumption

0< E.<2E(Q)

we will first show existence of a critical element — a datum with en-
ergy F,. giving rise to a solution that that either fails to exist globally
or decay to zero. Then, as an immediate consequence of energy dissi-
pation, we show that such a critical element cannot exist, reaching a
contradiction.

Proposition 2.3. Assume E, < 2E(Q). There exists ug, € X? with
E(up.) = E. such that if u.(t,r) is the solution of (2.2) with initial
data up,. and mazimal interval of existence I = [0, Tja(tuo.)), then
HUCHL4TL4(I) = +400.

For the proof of this proposition we follow the same strategy as in

311 134].

Proof. Let {ugn}n C X? such that E(ug,) \¢ Fe,n — oo, and the
corresponding solutions u,, of (Z2)) with maximal intervals of existence
I, = [0, Thax(uo,n)) satisty ||t z4,24(r,) = +00. By the comparability
of the energy and the X?—norm, the sequence {ug,}, is bounded in
X?2. Thus, passing to a subsequence, if necessary, we have the profile
decomposition

Ugn(r) = Z cbj(%) + w; (r)

with the stated properties in Proposition 2.1 .
Define the nonlinear profile v’ : I’ x [0,00) — R associated to ¢’ to
be the maximal-lifespan solution to (2.2]) with initial data ¢/, and for
each j,n > 1, define v/ : I x [0,00) — R by
t . t .
1), I={teRt:—— eI},

vl (t,r) =v (()\%)2, N )
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the solution to (2.2) with initial data v}(0) = ¢’({7). The energy
decoupling reads
J
E(ugn) =Y E(¢") + E(w)) + 04(1) V..

J=1

Taking lim,, , we get
J
E, =) E(¢)+ImE(w;)
j=1

J
which by the positivity of every term implies Z E(¢’) < E,, for any

j=1
J, and so

sup E(¢’) < E
J

The goal is to show that ¢ = 0,7 > 2 and E(¢') = E
We consider the following possibilities:

Case 1: sup; E(¢’) < E.. Then by the definition of E., each v/
(hence also v7) is global (I7 = [0, 00)) and decaying: ||v7]| 14((0,00):r14) <
0o. Define an approximate solution (to u,(t)) of the nonlinear equation
by

J

J(t) = val(t) + eBmay?
j=1

What we want to show is that ;! is a good approximate solution to u,,
(for n, J sufficiently large) in the sense of the Stability Theorem 2.2
This would imply that u,(t) is global, a contradiction.

First, to see that sup ||uy||p1,01m+) < +oo : for any € > 0, [Z8)

n,J

provides a J such that
J
T oy acesy < T3 03 laeoqaery + il oo pogee
j=1

J
Z 07 || Lty + €.

To conclude the claim, we will show that the latter norms are bounded
uniformly in J. We can split the sum into two parts (for every fixed
J); one over 1 < j < Jp, and the rest. Let ¢y be such that Theorem
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2.1l guarantees that, if ||ug||x2 < €o, then the corresponding solution u
is global with [[u[|p4,.4 < Cep. Pick Jy such that

Z E(¢’) < €.

Ji=Jo

Then for j > Jo, the [|v7[|14,14 are uniformly bounded, and the claim
follows.

By construction, we have ||Ju(0) — u,(0)||x= = 0, V.J,n, and also,
€2 (u3(0) — 1n(0)) L apzay — O, Voo

The perturbed PDE for u/(t) is

J
O] — Apu) =Y F(v)),
j=1

hence the error is given by

2

S

(u— 224). We will show that
|, 4/3, 14/3 for sufficiently large n

where F is the nonlinear term F'(u) =
the error is small in the dual norm || -

and J. Explicitly,

; |
[V

2

J
el = 727:"2 <2u — sin(2u) ; (20! — sin 211])) :

For simplicity, denote W, (r,t) := e!®mw?(r). We will make use of the
following trigonometric relation:

| sin(2u) + sin(2v) — sin(2u + 2v)| = |2 sin(2u) sin®(v) + 2 sin(2v) sin®(u)|
S lullo? + o] [uf®.

Using this,
J J J
| Z sin (v )+ sin(W;) — sin(z vl + W) £ sin Z vl
j=1 J=1 J=1

J J J
S1Dsin(v) —sin(Y v, |+\W"|IZ 2E WY vl
j=1 j=1 j=1
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J J J
Define A = |W/| |val\2 + W2 \val\, B = |Zsin(vfl) —
j=1 j=1 j=1

J
sin(z v7)|. By Hélder’s inequality:
j=1

J J
1 . .
|5 Allzessrpas < UWilllzsrzs | Dol Eons + 1WA Ianss 1Y odllcarrs

j_l j=1
J
< W o lev lzarze)® + W ey ( Z lvallzarze).

But by (2.8),

hm limsup ||W,7|| papzs = 0,
n— oo

and hence, by the scaling invariance of the L*rL*—norm,

lim lim sup ||A||L4/3rL4/3 = 0.
J—

n— o0
J—1
For term B, again by adding and subtracting sin(z v’) we get, using
j=1

the trigonometric inequality:

J—1 J—1 J—1 J—1
B S| sin(w]) —sin(Y> op)l + gl Dol + [l Y vl
j=1 j=1 j=1 j=1

We will show how to treat the second term, and after that the proce-
dure can be easily iterated. It consists of terms of the form |v;]|[v]]* and

|v712|vi|. We treat terms of the first type, namely wa# ‘UTM||L4/3TL4/3
(and the others follow in the same way). We may employ an approx-
imation argument to assume the functions are smooth and compactly
supported in space-time, say on [0,7] x [0, R]. Without loss of gener-

ality, assume s/ := ’{ — 0. Changing variables (in space and time),

and using Holder’s 1nequahty, we find that the above norm is controlled
by

[0 12y (17 ||L4TL4([0 (s29)27] %[0, (s39) R]) 50

The other terms may be treated similarly, proving

lim limsup ||| ;73,7475 = 0.
J—=00  noo

Thus, we have shown that for sufficiently large J and n, ul(t) is a
good approximate solution in the sense of Stability Theorem 2.2 from
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which it follows that u,(t) is global, with [[u,|| 14,14 < 00, a contradic-
tion.

Case 2: sup E(¢’) = E.. This immediately implies (possibly after
J

a relabeling) that ¢/ = 0 for 5 > 2, and the profile decomposition
simplifies to

,
AL
By the energy splitting and the fact that E(ug,) — E., we get

Uon(r) = @' (7) +wn(r).

limE(w!) =0,

from where, by the comparability of the energy and the X?-norm, it
follows that

To.p (1) = ug (A7) — @' (r)

strongly in X2, We also get that E(¢!) = E..

Define our critical element u,. to be the solution of (Z2) emanating
from initial data ¢;. To complete the proof of the Proposition, we
must conclude that |[u.|| 10, 1,0. (¢1)):r4) = 00. To see that, assume it
is false, and again employ the Stability Theorem as above to reach
a contradiction. 0

2.4. Rigidity. In this short section, we complete the proof of Theo-
rem [T by showing, as an immediate consequence of energy dissipation,
that:

Proposition 2.4. The critical element u. found in Proposition
cannot exist.

Proof. By the energy dissipation relation, for 0 < ¢ < T,4.(¢1),
E(uc(t)) < E(uc(0)) = E. € (0,2E(Q))

unless u. is a stationary solution. There are no non-zero stationary
solutions in Fjy, so this strict inequality holds. Thus E(u.(t)) < E. for
some t > 0, whence it follows from the definition of E. that u. is global
with [|u.|[ 14,14 < 00, a contradiction. O

3. HEaT FLOw ABOVE THRESHOLD

In this section we prove Theorem on the “above-threshold” solu-
tions of the corotational heat-flow.
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3.1. Corotational maps in F;. Recall, we consider here solutions
u(r,t) of
1 m?

Up = Uy + U + 53 sin(2u) (3.1)

in the class

Ey={u| E(Q) < E(up) <3FE(Q), u(0)=m, lim u(r) =0},

r—00

where the energy is given by

1 [ 2
E(u) = 3 / (uf + m_2 Sinz(u)) rdr.
0 r

Recall the unique (up to scaling) static solution with these boundary
conditions is

Q(r) =m — 2tan' (r™),
and define the following quantities

2rm . rm —1

h(r) :=sin(Q(r)) h(r) := cos(Q(r))

T 14 e2m T emy 1
For later use, we record the easy computations
m. - - m
h, = ——hbh, h, = —h?.
r r

We will denote scalings by

Q°(r) :==Q(r/s), h*(r)=h(r/s), etc., s>0.
Recall that the energy space (for maps with trivial topology) is:

oo 2
X2:{w:[0,oo)>—>]R|/ (w3+w—2)rdr<oo}.
0 r

3.2. No concentration at spatial infinity. As discussed in the in-
troduction, the mechanism of possible singularity formation is well-
known: energy concentration by bubbling off static solutions (harmonic
maps). By the corotational symmetry and finite energy, a concentra-
tion may a priori occur only at the spatial origin or infinity. The latter
cannot happen in finite time:

Lemma 3.1. Let u be a finite energy smooth solution on (31) on
(0, T). No energy concentration at spatial infinity is possible:

lim limsup E(u(t); Bf,) = 0.

R—oo 4
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Proof. The energy dissipation relation

E(u(ty)) + / el 2ads = E(u(ty)

t1

for 0 < t; <ty < T will be used. First choose a smooth, radial cut-off
function ¢ such that

0 ifr<1
WT)Z{ 1 ifr>2
.

and define g(r) := w(ﬁ)
If there was energy concentration at spatial infinity at time ¢t = T,
for some 0 > 0, we would have

limsup E(u(t); B) > 6 >0, VR >0,
t )T

and we could find sequences of radii R, /* oo and times t,, /T such
that lim £ (u(t,), By, ) > ¢ > 0. Define the “exterior” energy

= %/OOO Yr(r) (uf + T—; sin2(u)) rdr.

By the finiteness of the energy, for any ¢y < T' there is an Ry > 1,
such that Eg,(ty) < g. By assumption, there is T' > t; > to such that

Egy(t1) > 2.
By direct calculation

ERO / wROutrdr—/ urutd;bfordr.

d
Using ¢ yn(r) = /(%) and (B2

%g /t:lth( u(t): B, )dt = / / roulrdr — / / wytsey .
(L arae) ([ [T eonr)”

N ﬁo(tl — to) 2B (),

which yields a contradiction taking to T U
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3.3. Bubbling description. Having ruled out energy concentration
at infinity, and since the energy bound and boundary conditions in £}
prohibit the formation of more than one bubble, the following propo-
sition giving the strong convergence of the solution at a blow-up time,
after removal of the bubble, is a direct adaptation of Theorem 1.1 in

[38]:
Proposition 3.1. Let ug € Ey and u(t) the corresponding solution to
(31) blowing up at time t = T > 0. Then there exists a sequence of
times t; /T, a sequence of scales s; = o(y/1 —t;), a map wy € Ey,
and a decomposition
r
ulty,r) = Q) + wo(r) + €(t5,7)

J
such that £(t;,0) = lim &(¢;,7) = 0 and (t;) = 0 in X? as j — oo.
r—r00

So to exclude finite-time singularity formation, it suffices to show:

Proposition 3.2. Assume m > 4. Suppose u(t,r) is a smooth solution
of BI) on [0,T) such that along some sequence t; — T—, there are
s; > 0 such that

ult, ) — Q% — wy in X2 (3.2)
for some wy € X? with E(wy) < 2F(Q). Then s; 4 0.

The next three subsections build up to to a proof of this.

3.4. Approximate solution. Introduce the solution w(t,r) of (B.1))
with initial data at ¢ = t; given by wy:

Wy — Wy — %wr — % sin(2w) =0 (3.3)
w(ty, r) =wo(r) € X2, E(wy) <2E(Q) '
By Theorem [T, we know that w is a global, smooth solution with

||w||Lg°X2mL§(XO<>mrX2)([tj,oo)) < 0. (3.4)

For later use, we record one consequence of the higher regularity gained
after the initial time:

w
= € LIX*([t*,00)) for every t* > t;.

This follows from the observations that by standard parabolic reg-
ularity estimates (for example by performing energy-type estimates
on the differentiated PDE), the function v(z,t) = w(r,t)e"™? satisfies
D%*v € L?L2([t*,00)) , and that w/r* and w, /r are controlled pointwise
by |D?v]| (for any m > 2).
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For fixed s > 0, Q° is also a (static) solution of (8]). Since the PDE
is nonlinear, of course the sum Q® + w is not a solution:

m2

(a-a 1o~ oz ) @ +u)

2r2

2
_ % (sin(2Q*) + sin(2w) — sin(2Q* + 2w))
r
2
2%2 (sin(2Q°)(1 — cos(2w)) + sin(2w)(1 — cos(2Q%)) =: Eqn(Q°® + w).
However, Q*Y) + w is a good approzimate solution over short time

intervals in the sense:

Lemma 3.2. |[Eqn(Q*" +w)||2x1 S llwllr2xe + [[w||aya and there-
t
fore by B.4),
IEqn(Q°Y + w)|l 2x1p,my — 0 as t; — T —. (3.5)
Remark: We do not need it here, but if 0 < s(t) < 1, then Q*® 4+ w
is a good approximate solution globally, in the sense that || Eqn(Q*® +

w)||L2x1(t;,00) — 0 @s sup s(t) = 0.
tE[tj,OO)

Proof. This is an easy consequence of the elementary pointwise esti-
mates

Eqn(Q° + w)| < = (h*u? + (h*)*w)

2
S 1 S S 1 S S
10, Eqn(Q°® + w)| < 3 (R*w?* + (h*)*w) + 3 (h*|wl|w,| + (h%)*|w,|) -
Then using |h7 2 SO, ]ﬁ—Q < 1, and Holder’s inequality, the
Lemma follows. O

3.5. Linearized evolution estimates.

Lemma 3.3. Assume m > 4. Let &(-,t) € X? be a solution of the
inhomogeneous linearized equation about QQ°, where s = s(t) > 0 is a
differentiable function of time,

& + H°¢ = f(r,t * ! : )
VT e e Tresea

which also satisfies the orthogonality condition
. s(t) =
(EC.0), 10) . =0, (36)
Then we have the estimates

1€l zeox2nzzxe S [I€ollx2 + 1 f e srzxe + 81z (3.7)
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Proof. The idea comes from [28] where it appeared as a linearization of
a generalized Hasimoto transformation, while here we apply it directly
at the linear level: exploit the factorized form of the linearized operator

H® = (L5)'L°, L*=0, + ? cos(Q*) = h*d,(h*) ",

and the fact that the reverse factorization is positive,

1 1 1 (m—1)2
VLSV = —92— 294 — 2 _ N > —9P——0,+~—2
(L*)(L?) 0: rar_l_r? (1+m* —2mcos(Q®)) > —0; raﬂL =
(3.8)
Applying L® to the linearized equation produces
m? 1 _
O+ L' (L) = L*f + (L) = L€, LT = ——(h")’s.

Multiplying this equation by 7, integrating over space and time, and
using ([B.8) gives

S S 1 S n h
M1z 2 + mllZzse S NL°GollZ2 + 1CL Py + 15 () llzzer 81z

Using Holder’s inequality on the right, then Young’s, as well as
15(R*) 2 S 1, yields
Il zeoronrexe S N€ollxz + I fllcixesrexy + I8l L2
Finally, in [28] it was shown that we can invert L® under the orthogo-
nality condition (3.6 to bound &:
m=>4, (§ P)=0 = |lx» SLE]re, 2<p < o0

Together with the standard embedding ||n||z~ < ||| x2 this completes
the proof. O

3.6. Modulation argument.

Proof. (of Proposition B.2]) Let w(r,t) be as in [B.3). For ¢t € [t;,T),
the idea is to write the solution u(r,t) in the form

u(r,t) = QW (r) +w(rt) + &(r, 1), (3.9)

where s(t) > 0 is chosen so that the orthogonality condition (3.6
holds. The fact that we can make such a choice follows from a standard
implicit function theorem argument:

Lemma 3.4. There is ¢y > 0 such that for any so > 0 and any & € X2
with ||€||x2 < €, there is 0 < s = s(&, sg) such that

~ . ~ s S ~
Qure= @€ with (& 1), =0 | == 1+]dllx, < €l < e

rdr
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Proof. First take so = 1. For s > 0 and £ € X? define
9(5:8) == (Q - Q@ +& 1)

a smooth function of s and £ because the spatial decay of h(r) implies
[rh(r)||z2, < oo (provided m > 2). We observe that g(1;0) = 0, and

m
0,9(1:0) = ((=h*, 1) +(Q = Q" +& b)) lomremo = —mllhl32, #0.

so by the Implicit Function Theorem there is ¢y > 0 such that for all
§ with [|€]lx2 < €9, there is s = s(£) with [s — 1| < [|§]|x2 such that
9(5:€) = 0. Then also € = £+ Q@ = [Ellxz < €]lxz + 15— 1] £
|€|lx2- The case of general sy > 0 follows from simple rescaling, and
the scale invariance of the X%-norm. O

This lemma shows that as long as
igg lu(-,t) —w(-,t) — Q°||x2 < €0, (3.10)

we may write u in the form (39]), with orthogonality (B.6]) holding.

In particular, (32) implies that for any 0 < Jy < €y, by taking j
large enough, and therefore ||u(-,t;) — Q*%) — wp|| x> small enough, we
may write

ulty,r) = QO 4wy (r)+£(r,0),  (£(-,0), K@) =0, [I£(,0)[lx2> < o

(3.11)

So by continuity, (BI0) holds on some non-empty time interval I =

t;,7), t; < 7 < T, on which we may write u(r,t) as in (B3) with
orthogonality (B.0).

Moreover by regularity of u(r,t), by shrinking 7 even more if needed,
we may also assume

2
1€1] oo x2nL2xo0 it;,7)) < 05 5 (3.12)

which in particular implies (BI0) for dy sufficiently small.

We will use a standard “continuity argument”. That is, we will
carry out all our estimates over the time interval I = [¢;, 7) under the
assumption (3I2), and then conclude that we may take 7 = T provided
dp is chosen sufficiently small.

Inserting (B.9) into the PDE and using standard trigonometric iden-
tities yields the following equation for &:

: 2
(0 + H*)E = —mzhs + Eqn(Q® +w) + % (Vsin(26) + N), (3.13)

where
V = cos(2Q°)(cos(2w) — 1)) — sin(2Q°) sin(2w),
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and N contains only terms super-linear in £ coming from the terms
cos(2Q°)[2(w + &) — sin(2(w + £))] and
sin(2Q°)[1 — cos(2(w + &))].

Rather than write out all the terms of N explicitly, we just record the
elementary estimates

IN| S (h° + w])é? + |€|3
|N|<(1+\w|)(|wr|+ )5 + - |2§|3 (h* + [w]) [E]I&] + €21
(3.14)

Our goal is to estimate all the terms on the right side of ([B.I3) in
appropriate space-time norms, so that we may apply the linear esti-

mates ([B1).

For the first term, using [|+h*||x1 < 1, we have
$ )
| _mgthLle S 1181z (3.15)
The main estimates for V are
1 w w
VI Sw?+hlwl = [|[5VIe SI=17+ 1=l
r r r
using || 2]|z2 < 1, and
1 s\2, .2 s 1 s
Vol S wllen] + ()2 + 12| + Bl
1 w w w
= [|=Ville S = llzallwellps + | =N170 + llwellzoe + 1=z,
r r r r

using ||h||L~ < 1 and |22 < 1. Combining these, we obtain a

spatial-norm estimate on the linear term on the right side of (3.13)),

12V sin(2) e S (ol + ol ) el
and from there a space-time estimate:
||—Vsm<2s>||LzX1 (o0 + el ) €l zexe,  (3.16)
where, recall, the time interval over which these norms are taken is

I = [tj, 7').
Finally, from (3.14]), we estimate the nonlinear terms:

1 h? w 3 3 3 3
||EN||L1 N <||7||L2 + ||;||L2) ||;||%4 + ||;||?i3 S ||;||%4 + ||;||?is,
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and using o] S Jwllx: S 1, and [h]lx S 1,
1
||

2
These last two give

1
5Nl S 1€l + N1€l1%s + 1€l ll€ N,

and then the space-time estimate:

§ § § §
Nollor SN2 Ize + 12 2e + 2 wall&r s + 112 121622

2
m
15z Nz S €T xa (1 + 1€l e x2) + 1€l g xs- (3.17)

Now applying the linear estimates ([B.7)) to (8.13)), using (3.11), (.13,
BA) (taking j larger as needed), ([B.16]), and [B.IT), as well as ([B.4),

we get
€0z xarmzx < € (J0+ lzz + (ol + lollzzxe ) €l

N e (1 + €l zzox2) + el g0 )
(3.18)

By (34), by choosing j larger still, if needed, we can ensure that on
the interval [t;,T) D I,

, (3.19)

N | —

C (Il s,y + lollzem ) <
so that the estimate (B.I8]) becomes
1€ oo x2nrzxoe < 0o + |8] 22 + ||€||%;;<>X20L3Xoo + ||§||?igox2mL§X°o>
and then by using (3:12]),
1€l o x2nrzxee S do + [|5]] 22- (3.20)

It remains to estimate s. For this, we differentiate the orthogonality
relation ([B.0]), rewritten as
1
S 2

rdr

for convenience of calculation, with respect to ¢, and use the equa-

tion (B.I3]) for &:
0= (& —s00y)

+( - éhs—l—E (Q° + )+ﬁ(V'(2§)+N) L
ms qn w 52 Sin ' g
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where we used H°h® = 0. The first term is bounded by

S 1 N :
ISl 00 e S I8l
while _ .
o f s Zps ) — el SI2. — e 2
(=m0 1) = —msl Lo = —msl
SO
2 . s m2 : 1 s
(mlls + O(lelxe)) s = Ban(@ +w) + 10 (vsin(26) + ), n).

(3.21)
Then by BI2) and [rh|s~ = [lrh] o~ < 1,

. . 1. 1
51 S 1Ban(@” + w)llxr + |5V sin(26) s + |5 N xs,
and so by 33), GI0), B2), B1) and BI2):
5122 S 0+ (Ilwl2so + el ) €] o
Using (3.20) then shows
Il < € (0 + (lwlZgns + ol s ) 13122 -

As above, by taking j larger if needed we can ensure (3.I9) and so
(using again (3.12))

18]z + [[€]l Lo x2nr2mx < o-

This now shows that in our bootstrap assumption (3.12]), since we take

dy K 53/ 3, we may indeed take 7 = T', and all of our previous estimates
hold on the full time interval [¢;,T").

It remains to show that s(¢) stays bounded away from zero. Recall
the pointwise bounds used above

VI S w® + h?fwl,
IN| < (h° + w))&® + €],
1
Em(Q® +w) < . (R*w* + (h*)*w) .

We isolate the term in the equation ([B.21]) for s coming from the part
of Fqn(Q® + w) which behaves linearly in w, and write:

S
—:U1—|—U2+’U3
S

where

w 1 |wl
lo1] S HﬁHLZHE(rhg)SHLZ S ||§||X2 € L,
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< w? L oons < 2 1
[va| S IIWHLwIIg(h Pl S llwllx= € Ly
and
w? £ 1 w £ 1
3| S HpHLzII;HLwIIE(Th)Sllm + II;HLwll;HLwllghsllLl

£ w § L s
S PR LIPS LT
S Nwllxall€llxe + lwllxeo €]l xee + NE]5e + 1€l (llwllxee + [1€]lx<)
€L
So ¢ € L} + L} over [t*,T), and by the Fundamental Theorem of
Calculus, and Cauchy-Schwartz,

s(t) $ $
log (s(t*))‘ < H;HL%([t*,T)) + Vi — t*H;HLf([t*,T)) < 00,

so that s(t) remains bounded away from zero, as required. U

2
1 s\3
S el ()l +

sup
t<t<T

3.7. Completion of the proof. Proposition[3.2shows that a solution
of B1), with m > 4 and up € E; cannot form a finite-time singularity.
Hence such a solution is global. Moreover, it cannot form a singularity
at infinite time ¢ = oo, since such this would produce a sequence t; —
oo, with 0 < s; — 0 or oo, along which u(-,t;) — Q% — vy with
X2 3> vy a static solution, hence vy = 0. This is however prohibited by
the asymptotic stability result of [28]. Hence we must have E(u(-,t) —
Q=) — 0 for some s, > 0. Uniform convergence then follows from
the embedding X? C L*. This completes the proof of Theorem O
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