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INTERFACE DYNAMICS IN SEMILINEAR WAVE EQUATIONS
MANUEL DEL PINO, ROBERT L. JERRARD, AND MONICA MUSSO

ABSTRACT. We consider the wave equation £2(—02 + A)u + f(u) = 0 for
0 < € K 1, where f is the derivative of a balanced, double-well potential, the
model case being f(u) = u — u3. For equations of this form, we construct
solutions that exhibit an interface of thickness O(e) that separates regions
where the solution is O(¢*) close to %1, for k > 1, and that is close to a time-
like hypersurface of vanishing Minkowskian mean curvature. This provides a
Minkowskian analog of the numerous results that connect the Euclidean Allen-
Cahn equation and minimal surfaces or the parabolic Allen-Cahn equation and
motion by mean curvature. Compared to earlier results of the same charac-
ter, we develop a new constructive approach that applies to a larger class of
nonlinearities and yields much more precise information about the solutions
under consideration.

1. INTRODUCTION

Consider the initial value problem
e?0u + f(u) =0 in[0,7] x R™

1.1
u=1ug, Owu=u; in {0} xR" (1.1)

where Ou = —97u+Azu and Ayu = Y77, 92 u. We are interested in nonlinearities
of the form
f(s)=-W'(s)
where W (s) is a “balanced double-well potential”, namely a C* even function such
that
Wi(s) >0 inR\{-1,1}
W(£1) =W'(£1) = 0, (1.2)
W (+1) =a® >0
A canonical example is the wave version of the Allen-Cahn equation
1

W(w) = (1 - u?)?

sometimes called the ¢* model.

Since the mid 70’s, it has been accepted in the physics and cosmology literature
(see for example [19, 24, 28]) that under some circumstances, solutions of (1.1)
should exhibit an interface, separating regions where v ~ 1 and u ~ —1, that
approximately sweeps out a timelike minimal surface in Minkowski space. (The
timelike Minkowskian minimal surface equation — the condition that the mean
curvature, with respect to the Minkowski metric, vanishes identically — is a quasi-
linear geometric wave equation described below.) Formal asymptotic arguments in
support of the same picture have been known in the applied mathematics literature
for about 20 years, see for example [23, 26]. The first rigorous verification of this
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scenario appeared only in rather recent work of the second author and collabora-
tors [18, 16, 13], which constructed solutions of (1.1) with an interface concentrated
near a timelike minimal surface. Related results are contained in [2, 3].

In this paper, we revisit this problem, developing an entirely new approach that
yields stronger results and is likely to be more robust and flexible. In doing so, we
are largely motivated by the clear analogy between the problem we study and the
numerous classical results concerning solutions of the elliptic Allen-Cahn equation

2Au+ f(u) =0 in Q CR"”

with interfaces that concentrate near (Euclidean) minimal hypersurfaces in (.
Many proofs in the elliptic setting fall into one of two large families:

e proofs involving I'-convergence and related ideas, see for example [22, 27],
which proceed by characterizing energy concentration when 0 < € < 1, and

e proofs involving Liapunov-Schmidt reduction or its variants, ultimately re-
lying on a linearization of the equation about an approximate solution built
around a minimal surface.

The latter family of arguments has a number of advantages over the former — it is
capable of providing much more precise descriptions of the solutions being studied
[25]; it is more readily adapted to studying solutions of finite (nonzero) Morse index;
it can be used to build entire solutions of the Allen-Cahn equations [10], including
counterexamples to the de Giorgi conjecture [11]; it can be used to study refined
phenomena such as interface foliation [9, 1].

Prior rigorous work on timelike minimal surfaces and interfaces in solutions of
(1.1) is more similar in spirit to the first family of elliptic results described above
— all papers to date rely on weighted energy estimates to show that under suitable
hypotheses, energy concentrates near a timelike minimal surface. In this paper,
by contrast, we aim to adapt to the hyperbolic setting techniques from the second
family of elliptic results — for example, linearization about an accurate approximate
solution. Thus, our proofs may be loosely seen as hyperbolic analogs of those in
[25, 10, 11].

Our results show that as with elliptic problems, this approach yields a much
sharper description of the solutions constructed than appears to be available from
energy estimates alone. A more detailed comparison of our results with earlier work
is given in Section 1.3. Interfaces in the parabolic analog of Equation (1.1),

—Ou+Au+e2f(u) =0 in RN x (0,7)

located near solutions of mean curvature flow for surfaces is also a subject that has
been widely treated. See [8, 5, 15, 17]. See also [12] and references therein for the
corresponding interface foliation problem.

1.1. Some preliminaries. Let J denote the (n + 1) x

(n + 1) diagonal matrix

1 0 e e e 0

0 1 0 - - 0

J.= 10 0 1 0 - 0]

—_
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We consider the standard Minkowski inner product
(a,b)py = a-Jb, a,becR™,

where - denotes the standard Fuclidean inner product.

We consider an orientable hypersurface I' in R”*! with Minkowski unit normal
vector field v. This means that v satisfies |(v,v),,| = 1 and (v,7),, = 0 for all
vectors 7 tangent to I'. Since J2 is the identity, it is easy to see that v = .Ju, where
7 is normal to I with respect to the Euclidean inner product.

I' is said to be timelike if (v,v), > 0 onI. Normalizing v we will always
assume

(v,v),, =1.

A basic fact is that under assumptions (1.2) there is a unique solution to the

problem
W'(Q) + F(w(©) =0, w(0) =0, w(toc)=+1. (13)
which is defined by the relation

w(() ds
[
0 \/ QW(S)
w(¢) is an odd function since W is even. It satisfies
w(¢) = +14+0(e™ ) as ¢ — +oo,

and
D’gw(C) =0(e ™ as ¢ = +o00 for all k € N.

Here a = /W’(+£1). In the case of the Allen Cahn nonlinearity f(u) = u(1 — u?),

we explicitly have
%)
w = tanh | = ).
© = ann (5
We will need a standard fact for the quadratic form associated to the linearization
of equation (1.3): there is a positive constant ¢ such that for any ¢ € H!(R) with

Jz Yw’ =0 we have

Q)= [ WP =1 = e [ W (1.4
This estimate follows from a direct compactness argument and the identity
Qw) = [ i
where p = ¢ /w’. See [10, 11] for details.

Using w(¢) we can find a class of explicit examples to solutions with phase
transition across timelike planes. Let I' be a timelike hyperplane in R™*! with
Minkowski normal v. Then for any p € T', all its points can be described as the set

F={Y=(z,t) eR" /(Y —p,v) =0} (rv) =1 (1.5)
We observe that all points (z,t) € R"*! can be expressed as
(z,t) = p+2v, (p,z) el xR.

Clearly we have z = <(ac, t) —p, V>m. Let us consider the function

u(x,t) =w (g) , z= <(x,t) —p,u>m (1.6)
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We quickly check that
£0u(e,t) + f(ulz, 1) = (,v)m 0" () + Fw(() =0, ¢=Z,

and hence u solves (1.1) with a sharp transition on I between the values —1 and
+1, for suitable initial data.

1.2. Statement of the Main Result. Next we introduce the objects and notation
necessary for the statement of our main result.

e We assume that I' is a smooth, timelike hypersurface in [0,7] x R™ that
divides the space [0,7] x R™ into two disjoint open components O~ and OF with
O~ being bounded.

e We assume in addition that I' is a Minkowski minimal surface in R"*! (in
the sense of Definition 1 below), and that the velocity of I' vanishes at ¢ = 0.

We remark that the Cauchy problem for timelike minimal surfaces is studied
in [4, 20, 21]. The time-like character and the assumption of zero initial speed
makes all time-sections diffeomorphic to the initial one, as it follows from the local
coordinates built in Appendix A. Therefore I' N {¢ = 0} compact and separating
R™ into two components is sufficient for T" to do so in [0, 7] x R™.

e We also assume that there exists some § > 0 such that
(Y,2) e x (=6,0) — (z,t) =Y +2zv(Y) is injective, (1.7)
where v(Y) is a Minkowski normal vector field on I" with
(V) v(Y))m = 1.
Let us call A the set of all points of the form (1.7). For a function {(z,?)
defined on N sufficiently smooth we write D, DLE(Y, 2) meaning iterated directional

derivatives respectively on tangent directions to I" at Y or in v-direction. We choose
v to be the normal pointing towards OF. We let the limit phase function be

-1 if (z,t) € O~
I(z,t) = . 1.8

(2,) {+1 if (z,t) € OF (1.8)
Our main theorem is the following.

Theorem 1. For each j € N, there exist initial conditions ug, uj for a solution
us(x,t) of problem (1.1) with the property that

ue(z,t) = I(z,t) as e—0 in the CI+1 sense
in compact subsets of ([0,T] x R®")\ N. Inside N we have

e (z,8) = w (g) Foo(zt), (.8) =Y + 2(Y).

and
|pe (2, )| + \Df‘lgbs(x,tﬂ + |Diat¢€($7t)| < Ce. (1.9)

The proof of Theorem 1 involves various ingredients with a simple philosophy:
First we obtain an expansion in powers of € of a true solution that gives an arbitrar-
ily algebraic high order of approximation in €. After this approximation is built,
estimates for the remainder with a sufficiently good control are found. This is a
delicate step in which positivity of the one-variable quadratic form associated to
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the linearization of the equation (1.3) is essential, as well as designing well-adapted
systems of coordinates.

The proof provides much more precise information about the solution. In fact,
for a given number k£ > 1 we can find a solution that near I' takes the form

ue(x,t) = w (z - h:(Y)) + oL(x,t) + pe(z,t), (z,8) =Y + zv(Y), (1.10)

where h*, ¢* are explicit functions with h} = O(e), ¢ = O(g?) in smooth sense,
and the remainder ¢, satisfies

|@E(x7t)| + |Dg+1<p€(x,t)| + |Di8t90s(xat)| < Ce". (1'11)

The solution described is stable in the sense that smooth perturbations of its initial
condition with size O(¢™) and sufficiently large m produce a solution with the
same qualitative features. This rules out exponential growth of small perturbations
(which is in general what Gronwall-type arguments may lead to).

1.3. More about prior work. As noted above, our proof of Theorem 1 constructs
solutions u. whose behavior we are able to describe to arbitrary precision, in arbi-
trarily strong norms. The best (indeed, the only) prior results construct solutions
ue that satisfy the weaker estimate

||U5 — H||L2((07T')><RN) S C(T’)El/2 for any T/ < 1—‘7

together with some weighted estimates that quantify energy concentration around
I'. This was proved in [18] under the assumption that Ty is a topological torus,
but allowing rather general initial velocity for I' — more general in fact than we
consider here. The proof in [16] assumes that I'g has zero initial velocity but allows
it to be an arbitrary smooth connected compact manifold, among a number of
generalizations of the results in [18].

It has been recently proved in [13] that when n = 2, one can extract from the
weighted energy estimates in [18, 16] an estimate of the form

e — uZll L2 (0,7 xr2) + €| D(ue — ul)|| L2 (0.mxR2) < C(T7)e¥? for any T < T

for some u} whose description is less explicit than the one that we construct in
this paper. This seems to be the limits of the precision attainable by the strategy
employed in prior work, and it also seems only to be available in 2 space dimensions.

Another drawback of the technique of [18, 16, 13] is that these results rely on
standard well-posedness theory to provide solutions of (1.1). This imposes growth
conditions that render these papers unable to address the canonical cubic nonlin-
earity f(u) = u(1 — u?) in high dimensions. No such growth conditions are needed
in this paper.

Related prior results on issues that we do not address include the following;:

e In [16], equations like (1.1), but with asymmetric nonlinearities for which
there is a bias toward one of the potential wells, are shown to have solutions
with an interface that approximately sweeps out a timelike hypersurface of
constant (nonzero) Minkowskian mean curvature.

e In [18], a Ginzburg-Landau wave equation — like (1.1), but for a complex-
valued function u, with nonlinearity f(u) = u(1 — |u|?) — is shown to have
solutions for which energy concentrates near a codimension 2 surface of
vanishing Minkowskian mean curvature.
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e Results of a similar character are proved for the Abelian Higgs model in [7],
a Ginzburg-Landau wave equation coupled to a wave equation for an elec-
tromagnetic potential, for certain values of a coupling constant appearing
in the equations.

e A measure-theoretic framework for proving conjectural global-in-time con-
vergence results, beyond the onset of singularities for the timelike minimal
surface, is explored in [2, 3].

e A scattering result is proved in [6] for (1.1) in R+ for initial data (u, us)|¢=o
a small, very smooth perturbation of (w(z?),0). This can be seen as an

analog for (1.1) of results [20, 4] that establish scattering Minkowski mini-
mal surfaces with initial data that is a small perturbation of a motionless
hyperplane.

We believe that it should be possible to strengthen at least some of the above results
by the methods that we introduce here.

Our approach follows the general lines of [10, 11]. The computation of the
D’Alembertian and Laplacian in Fermi coordinates respectively relative to a mini-
mal surface in Minkowskian and Euclidean senses are in fact analogous. We devise
a procedure of improvement of approximation that involves at each step solving
a linear equation for the Jacobi operator of the minimal surface. Unlike the el-
liptic case, in the current scenario it is necessary to obtain improvements of the
approximation error of arbitrary large order in powers of €. After this approxi-
mation is obtained, an invertibility theory for the linearized operator that leads
to a fixed point scheme to find the desired result is devised. In obtaining linear
estimates many powers of € are in principle lost. In fact if the surface is not well
chosen, Gronwall-type energy estimates may lose exponentially large terms in e.
This is the reason why the arbitrarily high accuracy of the initial approximation is
needed. The linear energy estimates obtained do not seem to be suitable to employ
the outer-inner gluing scheme of [10, 11], whose space-decay estimates are mostly
based on maximum principle. This difficulty is overcome with the use of a global
system of coordinates adapted locally and remotely to the current setting.

Our approach uses the fact that the initial velocity of the minimal surface is zero.
Without this assumption, the natural initial surface in Fermi coordinates does not
correspond with ¢ = 0 in the original coordinates. While that may not be necessary,
it is not obvious how to drop that element in the construction.

2. CONSTRUCTION OF AN APPROXIMATION

2.1. The wave operator in Fermi coordinates. Let us consider a general
smooth, orientable n-dimensional timelike manifold I' embedded in R™*! and let
N be a small tubular neighborhood of T" defined by relation (1.7). We will find an
expression for the wave operator acting on functions u(z,t) with (z,t) € N,

Ou= —0?u+ Ayu in N

when u is expressed in Minkowskian Fermi coordinates that we introduce next. All
points in A can be uniquely represented in the form

(z,t) =Y +2v(Y), YeT, |z|<$§
provided that ¢ is taken sufficiently small.
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Let assume that I' is compact and parametrized by a finite number of smooth
maps
ye A CR" = Yi(y) eR"™, icl,

so that
= Vi)
iel
We also use the convention y = (yo,...,yn—1). Let us define

Iu] = //Rn+1(|vzu(x,t)\2 — |ut(m7t)|2)dxdt

where u(x,t) is a smooth function supported sufficiently close to a compact portion
of the manifold I". We write

Vu(z,t) = [vaiz((ii?)} '

Then
Iu] = / Vu(z, )T IVu(z,t) de dt
Rn+1
Let us assume for the moment that u is supported close to one of the coordinate

patches Y;(A;). Let us omit the subindex 7 in the pair (A;,Y;) and consider local
coordinates in a neighborhood of Y/(A) C T given by

(x,t) =Y (y) +2v(y), yeACR" |z|<§

where we are just setting v(y) := v(Y (y)). We refer to (y, z) as Fermi coordinates
associated to the local coordinate system Y : A — I'. Let us write

U(y’ Z) = U(.’ﬂ,t), (ZL’,t) = Y(y) + Zl/(y)
and

e =[5l )

We use the following notation
Yo =0y, Y +20,,v, a=0,1,...,n—1; Y,=v
and

gag(y,Z)=<Ya,Y5>m, a,ﬂzO,...7n.
We will call g(y, z) the matrix of entries [9(y, 2)]ap = gap(y,2). We will also denote

9°°(y,2) = [9(y,2) ap

and

ggb(y) :gab(y70)7 a7b:0"'an71'
Consistent with this, we will always tacitly assume that «, 3, ... run from 0 to n,
and a,b, ... run from 0 to n — 1, and we will sum over repeated indices.

We introduce the matrix
B = [YO"'YRL

and we remark that BT JB = g. The definition of the Minkowskian normal v =Y,
directly implies the following basic property of Fermi coordinates:

Gan = Gna = (Yo, v),, =0 fora=0,...,n—1,

gnn = (v,v), =1 (2.1)
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From Chain rule we find

Vu(x, t) = B" Vv(y, Z)a (.’t, t) - Y(y) + Zl/(y)

and hence
(Vu)TJVu = (Vo)T A1 Vo
where
A=BTJB=yg (2.2)
and hence (using (2.1))
abyn—1
A =g = = [

A related observation is that

Videtg(y, 2)| = |det [B|1/]| (2.3)
|det [B|v]| = /|det Al

where A is the matrix in (2.2) and (2.3) readily follows.
Then we find that

Tu] = Vol “1Vuy/| det )| dyd
[u] /Rn-*-l v g(y, 2) v | et g(z | Yyaz
_ af
= //Rn+19 (y, 2) aavagv\ﬂdetg |dydz

Taking a test function ¢(x,t) supported within the range of validity of these local
coordinates we find

Indeed, we have

1d
-2 — O .
2d}\[[u+/\@}|)\:0 /Rn+1 u(z,t) p(x,t) dt dx

Hence letting ¥(y, z) = (Y (y) + zv(y)) we find

//Rn+1 u(x, t) p(z,t)dtde = //Rn+1 ,2)(y, 2) /] det gy, 2)| dy dz

// v] @ dt dz
Rnt1

where )
L] = —=—=——===0a[V/|det g(y, 2)|9"" (y, 2)Ipv]. (2.4)
|det g(y, 2)|
Recalling the form of (¢g?), this simplifies to
1
L] = ————=—=0u[V/| et g(y,z)\g“b(y,Z)f’)bv]Jri (V] det g(y, 2)|0-v)
| det g(y, z)]| Vdet g(y, 2)

and g% (y, z) = [g(y, 2) "']ap. The following definition is in order. For a sufficiently
small z, the wave operator associated to a timelike manifold

I,={Y+z2v(Y)/YeTl}

is given by
1
Op, = ————0u[\/|detg(y, 2)|9""(y,2) O |
| det g(y, 2)|
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which acts on functions of the local coordinate y for I',. The mean curvature in
the Minkowskian sense of the manifold I', at the point Y'(y) + zv(y) is defined by
the quantity

10
Hr. (y) = —gglogldetg(y,z)la

so that correspondingly the Minkowskian mean curvature of I' at the point Y =
Y (y) is given by
10

Hr(Y) = —5&10g|detg(y’z>|’z:0 (2.5)

For a function f defined on I we will write indistinctly f(Y") or f(y) whenY = Y (y),
with reference to local coordinates.
In summary, we have proven the validity of the formula

O=0r, +02—Hr.0, . (2.6)

At this point we establish the key definition.

Definition 1. A timelike hypersurface T' in R**! is said to be minimal in the
Minkowski sense if its Minkowski mean curvature given by (2.5) vanishes:

Hr(Y) = 0 forall Y €eT. (2.7)
In what follows we will always assume that I' is minimal. We can then write

Hr_(y) = zar(y) + 2°br(y, 2) (2.8)

for some smooth functions ar,br. The justification of the notation Or_, comes
from the fact that the matrix g(y, z) defining the metric, and hence the operator
in local coordinates has all positive eigenvalues except one which is negative. This
is a consequence of the timelike character of the surface I'. To see this, we check
that in the case of a non-vertical timelike plane in R®*!. We can parametrize it in
the form

(x7t):(y7a'y)v y:(y17~~-,yn)

where oo = (o, ..., ). A normal vector to this plane (in the Euclidean sense) is
(a, —1) and the timelike character clearly corresponds to the relation |a|? > 1. In
this case we directly compute

(BTJB)” = 57,']' - aiaj.

We see that 1 is an eigenvalue of this matrix with multiplicity n—1, while its trace is
negative because of the timelike condition. Hence in addition, exactly one negative
eigenvalue is present. It follows from this fact and the compactness of T' that (after
shrinking § if necessary)

det g(y,2) < —c <0 everywhere in I" x (—6,0). (2.9)

We will introduce in §3.1 local coordinates under which Oy truly becomes a wave
operator.
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2.2. Shift of coordinates and construction. Our purpose is to find a good
approximate solution for the equation

S.(u) :=?0u+ f(u) =0 (2.10)
valid in a small e-independent neighborhood of the manifold I', that has a sharp
transition layer near I'. More precisely, let us consider a heteroclinic w(¢) as defined
in (1.3). Taking into account expression (2.6) for the wave operator and (2.8), we
see that equation (2.10) can be written as

S.(u) = 20%u + f(u) + €20Op_u — £2(ar + zbr)z0.u = 0,
where we write
u(y, z) = u(x,t)  for (x,t) =Y (y) + zv(y).

We take as a first approximation, in the small neighborhood of ', |z| < §, ug(z,t) =
w (i) In that region we get
blz|

Se(uo) = —=2(ar(y) + 2br(y, £))C0w(C) [—es = O(e2e™ ")
for some b > 0. To be observed is that the fact that I' is a Minkowskian minimal

surface yields that the order of approximation on the interface is € times better.
As we will see, more than this: it will be possible to slightly modify ug so that the

order of approximation is O(Eke_%) for any given k > 2. Indeed, as we will see
one can find a function u*(y, z) that achieves this property in the region |z| < § for
a small § with the form

. z
uiz,t) ="y, Q) (=2 =) (@) =Y(y) + () (2.11)
where
F(y, Q) = w(Q) + 6" (,0),  ¢"(y,¢) = O(Pe ). (2.12)
For a given, sufficiently small function h defined on I" and a function v(y, ¢) of the
form
u(@,t) =vly,e 'z = h(y), (2,t) =Y(y) +2v(y).
we compute
Se(u) = e*Ou(z,t) + f(u(z,t)) = Se(v,h)
where
Se(o,h) 1= 0B0(, Q) + F0(w,0)) + L= W) |y
L.(z,h)[v] = ?0p v —e?0Op_hdcv —ez(ar + zbr)dcv (2.13)
+&*(Vr_h, Vr_h)d3v — 2*(Vr_dcv, Vr_h)
and we have denoted, for functions h1(y), ha(y),

(Ve hi(y), Ve ha(y)) = 9"y, 2)0ah1 (y)Opha(y).

We observe that the meaning of ¢ in terms of the coordinates (y, z) does depend
on the particular choice of the function h. A similar expression in the elliptic
Allen-Cahn equation case was derived in [10, 11].

To construct a first approximation, we let v°(y, ) = w(¢) + ¢°(y, ¢). Choosing
h =0 we get

S:(1°,0) = 926° + f'(w)¢° — *ar (y)Cuw'(¢) — €*br(y,e0)¢*w'(()

2.14
+ &%0r,.¢" — & (ar(y)¢ + ebr(y,£¢)¢?) 0c¢” + N(¢°), 214
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where

N(¢) = fw(Q)+¢)— f(w(Q)) — f'(w(())¢
A basic property that we will use is that the equation

PO+ f(w(()p(¢) —a(() =0, (€[-R,ER]

has the solution

b =0 =@ [ wor ([ amwir)as s
We have that if n
| o= (2.16)
and for some numbers j > 0, m > 0,
DQ)] < (141, e R,

where a = /W"(£1), then
IDPp(Q)] < €y (L+¢[" el (€ [-R,R]. (2.17)

with C; uniform in all large R. At this point we observe that since w the heteroclinic
is odd by assumption, ¢(¢) = ¢w’(¢) satisfies (2.16) for any R > 0. We now let

¢’(y,¢) = —e*ar(y) TICw'(O)].
Using (2.17) we see that for j,I > 0 we have

. . 5
IDLDIw, Q)] < Cue® (1+ e, 1¢] < 2.

Moreover, the first three terms in expansion (2.14) are identically cancelled and the
resulting error gets one order smaller. Indeed, we directly check that

. . )
D, DLS:(0°,0)(5. O < Cpe® (L [¢Pe L, J¢) < =

We remark that a similar “improvement of approximation” was a key element in
the elliptic constructions in [10, 11]. This procedure can be continued inductively
but involves adjusting the function h(y) to get the orthogonality conditions (2.16)
satisfied. As we will see, such an adjustment will involve an equation for h that
involves the Jacobi-Minkowski operator of the minimal surface I'. More precisely
we need to solve equations on I' of the form

Jrlh] :=0Orh+ar(y)h =g inT

2.18
h =0h =0 onT'N{t=0} (2.18)

Lemma 2.1. Let g be a function of class C°(T"). Then Problem (2.18) has a
unique solution h which is also of class C°°(T"). Moreover for each j > 0 there are
numbers m;, C; such that

™m;
q l
ID3hll o= (ry < C5 D IDygllre -
1=0
The proof consists of reducing the problem to one for a standard wave-like op-
erator. We postpone it for the moment. Our main result in this section is the
following.
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Proposition 2.1. Given k > 0 there exists smooth functions h*(y) and ¢*(y,(),
with ¢* defined in the set

D={(y,¢) : yeT,
such that for all j,1 >0
|IDyD"(y, Ol < Cine® (L4 [CNe™ ) |DyDIRM(y, O < Cive (2.19)
and for v*(y,¢) = w(¢) + ¢*(y,¢) we have
DY DS, (v, h¥)| < Cijr b3 (1 4 [¢[FF2)e ! in D. (2.20)

0

0
—2*€<C<2*€}7

Proof. We proceed by induction. The case k = 0 has just been dealt with the choice
h® = 0. Let us assume the existence of functions h*, ¢* as in (2.19)-(2.20). We
will make a choice for h¥*+1, ¢p*¥*+1 by Taylor expanding the error of approximation
associated to h*¥ 4+ h, ¢* + ¢. In order to improve the approximation h has to
be chosen to satisfy certain solvability condition that allows to correctly chose the
term ¢.

Let us consider two functions h(y) and ¢(y, ¢) with the following properties: for
a certain k and each numbers j,{, there are constants Cyj,, Cji such that for all
sufficiently small £ we have

IDLDI(y, Q)| < Ciyre® (1 + [¢FF2)elel, (2.21)
|Dih(y)| < Cjre™tt. (2.22)

We explicitly find functions that satisfy constraints of this form such that RF+1 =
h* + h and ¢*T1 = ¢* 4+ ¢ reduce the error, thus completing the induction step.

We consider a partial Taylor expansion in the region D, of the form
Lo(e(C+h" +h), hF +h)[o" 4+ ¢] = Lo(e(C + BF), h7)[vF]
+ (Lo(e(C+AY + h), ¥ + h) — Lo(e(¢+ hF), hF)) [vk]
+ Lo (e(C + h¥ 4+ h), " + h)[¢]
= L.(e(¢+ 1F),h7) o] + 2[Orh + aph]dcw
+ O1(h, §).

Directly using the definition of £, in (2.13) and the assumptions in h and ¢ we
check that the remainder ©1(h, ¢) satisfies

IDLD}O1(h, )] < Ciye (1 +|¢[F+)e N (2:23)
for some constants relabeled Cj;. Hence we find
S.(vF 4+ ¢, h* + 1)
= 0¢p+ f'(w(¢)¢ + S:(v", h*) + [Orh + arh]dcw + O(h, ¢)

where O is a remainder that satisfies an estimate of the form (2.23). Next we choose
the function h: We consider h(y) such that the following relation holds.

(2.24)

/ " £ dw(QdC = 0 forall yel. (2.25)

where

E(y,¢) = S=(v", 1*)(y,¢) + £°[Orh(y) + a(y)h(y)ocw(C),
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We can write this equation in the form

Jr[hl(y) = Brh(y) +ar(y)h(y) = g(y) onT
where the function g(y) satisfies that for each j >0
|D;g(y)\ < Oppe™™ i T

Assuming the initial conditions h = 9:h = 0 on I'N {t = 0} we see from Lemma 2.1
that a unique solution h of this problem exists which also satisfies a bound of the
form (2.22). Now, we choose ¢(y, () to be the solution of the equation

)
06+ ' (w(©)+ £, ¢) =0, [¢] <
given by

o(y,¢) = Ty, Q]
with 7 as in (2.15). Using Estimate (2.17) we get that ¢ satisfies the bounds

; _ 1)
|D2D2¢(y7<)| S lek€k+3 (1+|<|k+2)e ‘<‘7 |<| S E

With these choices of h and ¢ made, we indeed have the validity of (2.21). Hence
setting v*t! = ov¥ + ¢, RFHL = hF + h we get

Ss(vk+1’hk+1) — @(h,¢)

which satisfies bounds (2.23). The induction is thus complete and the proposition
follows. 0

2.3. The global approximation. We have built in Proposition 2.1 an approxi-
mation to a solution of S (u) =0 of the form

ug(z,t) = w(e™ 2 = he(y) + ¢"(y,e 7'z — ha(y)),  (,1) =Y (y) + 2v(y), (2.26)

which is only defined in the small neighborhood A/ of I'. We can obtain a globally
defined approximation by just interpolating with the function I defined in (1.8)
as follows. Let us consider a smooth, nonnegative cut-off function 7(s) such that
n(s) =1 for s <1 and = 0 for s > 2, and set

Xo(z,t) =17 <|Z|> ; (2.27)

r

where 2r < § and this function is understood as zero whenever (z,t) is outside the
neighborhood of T' of points with coordinate |z| < § and r is a sufficiently small
number which we will specify at the beginning of Section 4. Then we define

ul(x,t) == xo(z, t)uf(x,t) + (1 — xo(x, t))(z,t) (2.28)

where the number &k will be chosen sufficiently large.
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3. FURTHER COORDINATE SYSTEMS

3.1. A canonical coordinate system in I'. Let us consider a timelike manifold
I" endowed with local parametrizations

(Y—lvAl)a lzl»"'am‘
The tangent space to I' at the point Y = Y;(y) is the n-dimensional space
TyT' = Span{9;Yi(y) /i=0,...,n—1}.
We denote by I't the t-section of I, namely
I =Trn{(z,t) /Jr € R"}

We claim that if I'* is nonempty, it is a n — 1 dimensional smooth manifold. Indeed,
writing

Yily) = (t(y), z(y), yeh CR" (3.1)
Then T is locally parametrized by the equations ¢;(y) = t. This set is a smooth
manifold. In fact, V,t;(y) # 0. Indeed, if V,t(y) = 0 we would have that Ty T at
Y =Y (y) is just {0} x R™. Hence an Euclidean normal vector is eg = (1,0,...,0).
That contradicts the timelike condition. The section I'; has a n — 1-dimensional
tangent space TyT'; contained in {0} x R™. We consider a vector E(Y) € TyT

which lies in the orthogonal complement of Ty T'*. We make the unique choice of
this vector with

E(Y)-e=1. (3.2)

Themap Y € I' = E(Y) € Ty T defines a smooth vector field on I' which we will use
to define a natural system of local coordinates that will be helpful for computations.

Natural coordinates on I' are those associated to flow lines for the vector field
E. These are the trajectories of the differential equation on the manifold I’

() =B (), Y)er (3:3)

The meaning of this equation is given by local coordinates as Y (s) = Y;(y(s)),
where y(s) € Ay C R™ solves the system of equations
d
DYi(y(s))5

or equivalently the system of ODEs

| = E(Yi(y(s)))

W (s) = Fy(s)

where
F(y) = [(DYi(y))" (DYi(y)] (DY ()" E(Yi(y)).

For each point Y = (0,z9) € I'°, Equation (3.3) has a unique solution Y (s) with
Y (0) = Y° which we denote as Y (s,zg). To be observed is that by condition (3.2)
and equation (3.3), this function has the form

Y(t7 1’0) = (t, X(t, CE(]))

where X is a smooth function with values in R™ and X (0;z¢) = xo.
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Using this map we can define local coordinates on I' just based on coordinates
on I'’. We regard I'’ as a n — 1 dimensional manifold in {0} x R™. We consider a
family of smooth maps X : V; C R"~! — R" with the functions

Y =W Yn1) €EVier (0,XP(y)) €T°

defining local coordinates for I'°. Then the following maps define local coordinates
that parametrize entire I'. We let T' > 0 be any number such that I'* is nonempty
for all 0 < s < T and define

Al:[O,T]XW, l:l,...,m
and consider the maps Y; defined as

Yi(yo,¥') =Y (90, X{ (¥) = (o, X (y0, X (v/))) (3.4)

Let us consider the Minkowski metric ¢°(y) associated to this parametrization,
defined on I" as

gan(¥) = (0aYi(y),0Y1(y))m, a,b=0,...n—1 (3.5)
Lemma 3.1. The following properties of the metric ¢° defined above hold:
gga =0, a=1,...n—-1,
g% < 0.

The matriz §° with coefficients

[—O

g }ij:g?j h,j=1,...n—1

is positive definite.
Proof. To be noticed is that for a = 1,...,n — 1 and Y = Yj(y) we have that

2.V, € Tyl—‘t and 0pY; = E(Y)
Since J9,Y; = 9,Y;, then by definition of F we have that

goa:<80levaaY—l>m:07 a=1,...n—1.
Next, let us observe that for 4,5 =1,...,n — 1 we have that

where, in agreement with (3.4), X;(yo,vy’) = X(vo, X?(y')). Besides the n — 1
vectors &;(t) := 0;X;(t,y’) are linearly independent. This follows from the fact that
all vectors &;(t) are solutions of a linear system of the form

dg;
E(t) = A(t)[& ()]

They are linearly independent at ¢ = 0 since they are associated to local coordinates
for the manifold I'%, and that property is preserved in time. Let Z(¢) be the matrix
whose columns are &;(¢). Then the matrix

3°(yo,y") = E(y0) "= (yo)
is non-singular, in fact positive definite.
Finally, (3.6) and the positive definiteness of g° implies that gog and det g have
the same sign, so (3.7) follows from (2.9).
The proof is concluded. [
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A nice characteristic of the local coordinates built above is that they allow to
express the Or operator in a clean way as a second order wave operator. That leads
to a clean proof of Lemma 2.1

3.2. Proof of Lemma 2.1. We want to solve the equation

Drh+aph =q inT

h = dh =0 onTn{t=0}. (38)
for a given function g. In local coordinates around A; = [0,T] x V; the equation is
expressed as

1 a
———=0u (/| det g°(1)|9" " (y)Dph) + ar(y)h = q(y) (3.9)
| det g (y)|

As customary we write g% (y) for the entries of the matrix (¢°(y))~!. From the
previous lemma, we see that

—1_ (g8t 0
(go(y)) = 00 0 @O(y))fl

and hence, naturally relabeling y = (¢,7), (3.9) can be written in the coordinate
patch [0,T] x V} in the form

—02h + aij(t,y)0ijh + bo(t,y)Ieh + bi(t,y )9k + ar(t, v )h = Q(t, ),
(t,y)) €0,T) x Vi, (3.10)
h(0,y') = hi(0,4') =0, ¢ € V.
for certain coefficients b, , where
) =900t y) 9% (8 y),
B} yl) = ggo(t? yl> ar (ta y/)a
) =g00(t,y) alt,y).

i (
ar(
Q(
The matrix with entries a;;(t,y) is uniformly positive definite. If we consider a
smooth bounded domain 2 C V; and restrict equation (3.10) to £ with zero bound-
ary conditions, the standard theory for linear wave equations based on energy esti-
mates, as developed in [11], Section 7.2 yields existence and regularity with uniform
controls in Sobolev spaces of arbitrary order in terms of corresponding norms of Q.
Existence of a solution of the full problem (3.8) follows from a standard argument
using a partition of unity on I', while uniqueness is a byproduct of energy identities.

That solution clearly has uniform controls as stated thanks to Sobolev embeddings.
The proof is complete.

S

~H~ S o

3.3. modified Fermi coordinates. In our later arguments, we will need to glue
together estimates close to and far from I'. In order to do this, it is convenient
to introduce a new coordinate system in a neighborhood of I". These will coincide
with Fermi coordinates near I' and farther from I', they will have the property that
the timelike variable coincides with the ¢ variable of standard (x,t) coordinates.
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We will mostly' abuse notation somewhat and not distinguish between Fermi
coordinates and modified Fermi coordinates. Thus we will continue to write the co-
ordinates as (y, z), where y = (v0,¥’) = (%0, --,Yn—1). Similarly, we will generally
write g,g to denote the metric tensor with respect to these coordinates.

To state the main properties of this coordinate system, we first need to introduce
some notation. Let

Y:A—=T, I=1...,m for Ay =[0,T] x V, (3.11)

be the canonical local parametrizations fixed in Section 3.1. With this notation,
given 77 < T, the modified Fermi coordinate system will be defined locally via

(.’E,t) = (I)l(y,Z), (y,Z) € [Ole} X Vvl X (_51751)
for some map ®; : [0, T1] x V; x (=61, 61) — RF™ and some §; < 6, both constructed

in the proof of Lemma 3.2 below. We will choose these maps to be independent of
l in the sense that

if Yi(y) = Yi(y) for y € A; and y € Ay, then @;(y, z) = (Y, 2). (3.12)
This implies that {®;}; will induce a well-defined function
D [O,Tl] X FO X (7(;1,51) — R1+n
defined by setting ®(yo, XP(v'),2) := ®;(yo,y’,2z). We will abuse notation some-
what and write ® to mean either this function or else its representative ®; with
respect to a generic local parametrization X lO 1V = I'Y, depending on the context.
We will use the notation [ JaB }n

o, 8=0 for components of the metric tensor in
local coordinates:

0P 3<I>l> , a,f=0,...,n, Withiiig.

gaﬁ(yvz) = <@7 Tyﬁ . ayn 82

n
a,B=0
Lemma 3.2. There exists coordinates as described above and numbers ro < r1 <
01/2 with the following properties.

First, ®(y, z) =Y (y) +zv(y) for |z| < re, whereY is the canonical parametriza-
tion of T' from (3.4), and thus

goi = 9" =0(|z|) fori=1,...,n

Similarly, [ g*? } denotes the inverse metric tensor.

Jan =9 =0 fori=0,...,n—1 when |z] < 1o (3.13)
and 5
— =0. 14
5, det(a(y,2)) . 0 (3.14)
Second,
) |z| > or
Yo =1t when (z,t) = ®(y,2), if (3.15)
yo = 0.
Finally,
900, 9% <0
[ 9ij ]i,j:l ,[ g ]i,j:l are positive definite

1except in the proof of Lemma 3.2 in Appendix A, in which we need to distinguish carefully

between the different coordinate systems.



18 M. DEL PINO, R. L. JERRARD, AND M. MUSSO

everywhere in [0,T1] x Vi X (=61,01) for all L.

We defer the proof to Appendix A. Conclusions (3.13) and (3.14) will be imme-
diate from our construction and from properties of Fermi coordinates noted above.
Properties (3.15) will be useful when we patch together energy estimates near and
far from I'. Condition (3.16) is the point in the proof that requires the most at-
tention. It is needed to guarantee coercivity of energy estimates computed with
respect to this coordinate system.

4. LINEAR THEORY

We are interested in linear estimates associated to the operator

Llg] = Op + 5 /() (11)

obtained by linearizing (1.1) around the global approximate solution u* constructed
in Sections 2.2 and 2.3. We first introduce some notation.

Recall that the construction of modified Fermi coordinates introduced induces a
map @ : [0, 73] x I'° x (=6y,81) — R, For s € [0, T1] we will write

Y= {®(s,y,2) ) €T |2| < 61},

Our standing assumptions imply that T'y = {®(s,y’,0) : ¢/ € ['°} divides {s} x R"
into two disjoint open components, say OF and O, with O being bounded. The
same thus holds for I'y , := {®(s, v/, 2) : ¥y € '’} whenever r; < |2| < &1, since then
(3.15) imples that I' , is a subset of {s} x R™ that retracts onto I's. For s € [0,T}]
we define

Y := the bounded component of ({s} x R")\ T's _,,
YT := the unbounded component of ({s} x R™)\ [y,
i = 5fux;
S = P UE]Y
Y= Usepo,1y] s -
For 0 < p < 6; we will also use the notation

N, ={®(yo, ¥, 2) : (yo,v',2) € [0,T1] x I x (—p,p)}. (4.2)
Next, we specify that the cutoff function xo in the definition of u} in (2.28).
satisfies
xo=1inN,, 4, xo=01in B\ N, /a. (4.3)
The exponential rate of approximation of the local approximate solution u* in
(2.26) towards 1 away from I', as well as that of its derivatives, and the fact the
derivatives of the cut-off involved in the definition of «}, imply that for every [ we
have,
sup [ D (uf — uZ)| < Ce=e/
51
for suitable constants C, ¢ (depending on ).
Hence in N, , writing v} as a function of modified Fermi coordinates (y, z),

. z
us(y7 Z) = ws(y7 Z) + ¢(y72)7 wa(yv Z) =w (g - h<y)) (44)
where w is the heteroclinic (1.3) and h, ¢ satisfy (2.19). We will prove
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Proposition 4.1. Given a smooth function n € L*(X) and smooth data (¢o,¢1) €
H' x L%(R"™), there exists a smooth solution ¢ : ¥ — R to the initial value problem

Lelpl =n in %, (0, 0p)| _ = (w0, 1) (4.5)
In addition, there exist C,eq > 0, depending only on T and Ty and 61, such that for
every s € [0,T1] and € € (0,e0), we have the estimate

/ 2 (IVapl? + (89)Y]) + ¢
S, (4.6)

® 1
gc/ (/ n2)da+c/ IVaol® + lo1l® + =593 da.
0 Yo R» 13

In (4.6), the integrals over ¥ are with respect to the induced Euclidean n-
dimensional volume. (In fact we will employ a variety of different n-forms in our
arguments, but all of them are uniformly comparable to the Euclidean n-volume.)

The point of the proposition is the estimate; existence of a solution is standard
and we will not discuss it.

Note that even when n = 0, the estimate as stated allows the terms on the
left-hand side to be larger by a factor of €2 than the corresponding terms on
the right-hand side. In fact our proof yields a sharper estimate, see Remark 4.1.
However, (4.6) is sufficient for our later purposes.

Proof of Proposition 4.1. 1. Our overall aim is to construct some quantity E(s)
that controls the left-hand side of (4.6), and that satisfies a differential inequal-
ity allowing for the application of Grénwall’s inequality. This quantity will be
constructed by integrating an energy density over ¥, with respect to well-chosen
n-forms. We will treat ¥7" and ©/" separately.

We start by describing the n-form we will employ on 7. First, fix a volume form
on I'°, which we will write in local coordinates as w®(y')dy’. Let x"" : R — [0, 1]
be a smooth function such that

—C(r1) < 0,x"" <0, X" (2) =1 for |z| < ry, X" (z) =0 for |z| > 2rq

for r1 defined in (3.15). Then we define w?” to be the n-form on X" written in
local coordinates as
Wit =W (Y I (2)dy’ dz.

Thus for any s € [0, 73] and function f = f(s,y,2) on 7" = {s} x ['0 x (=41, 1),

01

for =[] ey @)
s —5, Jyero
We next define w/" as the n-form on X/%" written in (x,t) coordinates as
Wl = I (s, 2) dx

where x/%" € C*°(0O) satisfies

x/%" =1 outside of N,
and in N, , writing /%" as a function of modified Fermi coordinates (y, z),

Xy 2) = 1= X" (2).

Finally we will define w; := w{ 4" 4+ wi", an n-form on ¥, that is uniformly compa-
rable to the induced Euclidean n-volume.
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2. We now derive an energy identity in modified Fermi coordinates near I'. In
doing so, we will write the solution ¢ of (4.5) as a function of modified Fermi
coordinates (y, z), and we will identify % with 3@. In these coordinates, we find?

z
from (2.4) that (4.5) has the form
1 0 Op > 1
—_—_— det g|g®? == | + = f'(u*)p = n.
o, (VIdetala 52 ) + e =1
We rewrite this as

1 0 0 ap 0P dp 1
- af 7 bﬁi ol % —

b W s 0 [ /ldetg|
_\/|detg\g o w? .

We multiply this equation by 0y, and rewrite. This gives rise to a number of
terms. An easy term is

_ Ao 5, 0 (1 0% 0
2 pl(, % —_r _ 2 Y | e * 2 _ 2 M gtk
gt =k (G ) - e S L),

for

The error term b° 0pp Oy we keep as it is. The leading term is rewritten as follows:
198 <w0 aaaw> Dp 10 (wo aﬁf’)wé‘w) _ s 00 Py
WY Oya dys) 0yo W' Oya 9yp Mo dys 0YyaOyo

1
19 <w0 aﬂaws@) L0 jas 0% v
dys Oyo) 20y0 " 0y I
1997 dp 0p
2 yo Oyp Oya

We substitute these computations into the equation, write % (--+)as 0%0 (--)+

aiy(' -+), where ¢ runs from 1 to n, and rearrange to obtain

9 (_ 08 9% 0p 1 ap0p Op _ 12f/(u*)¢2> (4.7)
c €

Ao ys 0y 27 Oy Oys 2
18(0113890890) 1.0 5 Op Op
w? Jy; Oys dyo) 2 0yo” " Oya Jys
2

©* 0 5 0p Op dp

- b — = —n—.

522 ayo(f (uf)) + a5 90~ "oy

We introduce the tensor (a®?), defined by
a% — — g%, Q% — ¢ — R (4.8)

fori,j =1,...,n. It is then easy to check that (a®?) is positive definite, and that

1 1
— 9% 60s + 59" Eabs = 50" 6ats for all €. (4.9)

2In the discussion that contains (2.4), we were interested in Fermi coordinates, but (2.4) is
completely general, and the particular choice of coordinates was used only later. In any case this
is standard.
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Note also that the quadratic form a®0,p dy¢ does not depend on the choice of
local coordinates on I'?. We will write

1 .5 0¢ 9p ¢°
nr _ af 1k
(o) = (0 ge 52~ Pt s ). (4.10)

With this notation, (4.7) becomes
0 1 0 i3 0p 0O 1,0 Op O
7( enr( )) _ (wO zﬁw(p) 4= ( af 90 30

Oyo w0 dy; ayﬂ OYo 2" dyo Yo Oyg (4.11)
_ﬁﬁ(f/(u*))_,_bﬁaiaﬁ_ 9p .
22 Oy ¢ Oy Oyo 8yO

‘We will also write
E?@@=@W@=/f¥WWT=/ e () (4 X" (2)dy dz

3. We will next integrate (4.11) with respect to the n-form w?” over 7. First
note that since w® and x™" are independent of yq,

a O/ / /
Y nr o nr nr dv' d
AMM /Fmo (@)L dy b

= %EE (8)
Next, for every z € (—81,61), let X(+;2) denote the vector field on 'Y whose ith
component in local coordinates on I'V is given by X¢(y') = ¢ 5%%‘;(8 y',z). For

every fixed z, s, the divergence of X(s,-,2) on I'’ with respect to the n — 1- form
w'(y)dy" is
120

0
wzlﬁy

div,o X = (WO XH).

Since I'y is a compact manifold without boundary, fFo (div,o X) WOy )dy' = 0.
Thus

i(‘? Ozﬂaiai / onﬂa@aSD nr
/E?r w9 Jy; (w g 0ys 0Yo o 8z 0ys Oyo Ay X" (2) dz

s
! Op Oy
np 2w (y)dy' dz
/ /FO 8y58y0X)() (y)dy

Yo=s

Yo=s
By integrating (4.11) we thus obtain

dp Oy
nr np m"/zwo /d/dz
AL B s O ()

0 1o % 302 B 890 890 nr
+/< gy W) g +V G m gt (412)

1 dp Oy Op
- apy Yr V¥ o i nr
+/y@@”)@um ”@J“

4. We next derive a (completely standard) parallel identity far from T

Yo=s
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The counterpart of (a®?), defined as in (4.8), but starting from the Minkowski
metric tensor J in standard (z,t) coordinates, is just the identity tensor (§9%). We
thus define

1

2
* g
L) = 3 [0 + 1Vl = /D) | = 5 [0 + V0P + G2

1

2
where o = — f/(41) and we have used the fact that u* = 41 in 3/9". We also set
BI (si0) = EL(s) = [ elerp) ol
Zsar

Then arguments like those in the derivation of (4.12), but significantly easier, lead
to the identity

d - far 9 dp XTI ar X
%Eg (s) :f/szaam B der/me el () 5 dz (4.13)

9o ¢
+ —n—=—x""(s,x) dx.
/ng 7 50 X (s,2)

5. As mentioned earlier, we plan to construct a quantity E(s) which satisfies
a differential inequality allowing for the application of Gronwall’s inequality. This
will have the form

B(s) 1= B27(5) + BL7()+ S [ (oo )y (1.14)

where 7 : ' = R is a function defined in (4.19) below, arising as a component in a
decomposition of ¢, and C is also fixed below. These are needed to guarantee that
E(s) bounds suitable norms of ¢; this is not completely straightforward, since the
quantity —e =2 f/(u?)¢? appearing in E""(s) is negative in places.

We next derive the relevant bounds. In doing so, we will define v and fix the
constant C' in (4.14).

It is convenient to decompose E?"(s) into pieces. Recall from Lemma 3.2 that
modified Fermi coordinates coincide with actual Fermi coordinates in N,.,. To take
advantage of this, we fix x1 : R — [0,1] to be a smooth function such that

1
|0.x1] < C(ra), x1(z) =1 for |z| < 5725 x1(z) =0 for |z] > rq.
We then split E™"(s) into two pieces as follows.

hom [ emendEer, B [ @i -de)e

Concerning I, we only note that we have arranged in (2.28), (4.3) that v} = +1,
and hence —f’(u}) = o when |z| > 12/2, so

o
b= [ (a*0ap0s0 + G¢*) (1= xi @)t (4.15)
E’;LT'
Next, it follows from (4.8) and properties of Fermi coordinates, see (3.13), that

1 r2 L
=g [ ] (ot 00 = S 006 ) W@ ) ds iy
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(For the duration of the estimate of I, all integrals are evaluated at yg = s.) We
define ¢(y', z) := (v, 2)x1(2). Then

/ro/_ma 0up O S (y) dz dyf
,AO /T2 ((82@)2 _ ;f/(u:)<p2) o‘)O(y/) dzdy/
/ / ( )29 + x1 X1 505290> Oy dz dy'
10 J—ry

=hi+ha2— s (4.16)

It is clear that I; ; is positive definite. We write pd.¢ = 10.(¢?) and integrate by
parts to obtain

ro
|11 3] < C/ / WOy ) X" (2) dz dy’ . (4.17)
To —T2
Since ¢? = x2p? + (1 — x})¢? = 2 + (1 — x3)¢?, it follows from (4.15) that

T2
13| <C (6212 +/ / ¢2w0(y’)dzdy’> .
0 J—pry

We now split ¢ as

oy, 2) = 97 (y,2) +1(y)d-we(y, 2), (4.18)
where we(y,2) = w(Z — h(y)) and
== 2(y, z)0,w z)dz == w'? . .
1) = £ [ 90210005, 2)d [wrac. )

The definition implies that

[ #0020z =0 (4.20)

for all y and hence that

/ Frwn” / / "Ydz dy' +E/ Y20 (y)dy' . (4.21)
En'r‘ ro g Jro

In terms of @+ and ~, our above estimate of I, 3 takes the form
C
|11 3] < Ce%Iy + C/ / V2dzw(y') dy’ + 7/ Y20y )dy (4.22)
g Jro

Turning to I 2, and omitting “dz” and “w’(y’)dy’” when no confusion can result,
we now set f'(u) = f'(£1) = o for |z| > 72, and we rewrite

ha=j [, [@09 - 5raeh

//vaws (P* + J0.00) — 5/ (W@ + J0.w0).
o
=I21+ 1122

We integrate by parts in the z variable and use the fact that 93w, +e =2 f/(we )0, w. =
0 to find that

1
haz= [ [ 500 - 7)o (6 + S0,
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It follows from (4.4), (2.19) that |f/(w:) — f'(u})] < Ce? everywhere, and as a
result,

|1122\<C//|78w6|\<p|+’y(8w5))<—/0'7 +C/O/ (4.23)
r r

Next, because [ ¢1d,w. = 0, it follows from (1.4) that there exists some ¢ > 0
such that

D — =/ (w z c 512 i’LQZ
[ 004 = Sr @ s 2 [ 0.607 + 5

for every 3. Arguing as with (4.23), we infer that

a2 C/Fo /R(az@l)2 + E%(@ﬂzwo(y’)dz dy'
1 1., N / ,
+§/FO/R;2(f (we) — £ (u)) (@) (') dz dy
> C/Fo /R(az@l)2+ é(@L)z wO(y/) dZdyl (424>

for € sufficiently small.
Next, we consider I; ;. By compactness, there exists some ¢ > 0 such that, if we

ab(y) = aab(y,o)’ then fOI' every g = (507 s agnfl) € Rn’
cal®(y)€a&p < a®(y, 2)€bp < ¢ all (y)&a&y  for all (y,2) € [0, Ty)xT"x(—d1,41).

write a

Then noting that 8,0, w.(y, z) = —1w" (2 — h(y))dph(y) = —€ 0., w: Oyh,
Li,> / / ach P + 0ary Oyy(0.we)? + €242 (D..w. )? Duh 8bh] WOy )dy'dz
o
+ c// 0a@ 0y Do — € Bu@ry 0.2w. Oph)w’(y')dy' dz
To

fc/ /ag 5 DgyOphe O, we 0. w. W (y )dy' dz.
To JR

The last term vanishes because w is odd. In any coordinate chart we can differen-
tiate the orthogonality condition (4.20) to find that

0= 8a/ @lazws dz = / aagblazws dz — / sgbLazzwsaah dz.
R R R
Using this we can rewrite the middle term as
—c / ag’(y) / € 022w M= 00y + 0up )" (y)dy'dz.
T'o R

For any f, we will write |D, f|* = a®d,f 0,f. Since [;(d..we)*dz = Ce™® and
|Dyh| < Ce, the above is bounded in absolute value by

Ce / / (&)? + D@t P’y dz + C / 22 4 D2y )y
70 JR o

Clearly |Dyp*|? + (0,01)? ~ |Dgt|? = (0ph)? + |Vopt|?, so we may combine
the above terms from Iy ; with other terms estimated in (4.22), (4.23), (4.24), to
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find that for e sufficiently small,
C
hz-Ceh-2 [ Pu)dy + £ [ DR ) dy
g Jro g Jro

1
e / / DG + 2 (1260 dedy’
ro Jr €

In view of this and (4.15), we may fix a particular constant C such that if we
define F(s) as in (4.14), which we recall is

C
B(s) = B2 () + B (5)+ [ 225,00y

then for every s € [0,T}], after adjusting ¢ we have

c 1
B6)2 S [ 0P+ 0P| v [ a-xd (|D¢|2+2¢2) o,
g Jro Yo=s » 13

s

(4.25)

1
o[ [ 1D+ 5@ dzdy (4.26)
o JR

for we 1= wi" + wf ar. (We have extended y; to a function defined on all of ¥, and
vanishing on ¥197.)

6. We now want to show that
d

We first consider terms arising from %E;‘T(s). We rewrite the localized energy
identity (4.12) as

d ok Op Jp

E™(s) = ]:LUT,W— npg nr/zwo ’d’dz
o (s) o ? /5 /Fog By g XV By dz|
where

d . ©? Do dp 1 dp Op dp
——(f(u) = + VPR 4 (9™ ) —
Yo (Fu ))252 Jdys o 2( 0 )8ya Jdys e

Recall that x1 = 0 in supp(x™")’ C {(y,2) : 11 < z < 2r1}. It follows that

)
! Jp Op
np nr/zwo /d/dz
Lo o ey

F =

<¢ [ 1-xd)DePe. < CEE)
Yo=s Zs
where we have used that w® and w® are comparable in the considered region.
Straightforward estimates show that

1
|Fl < C <D<p|2 + 2<p2) + Cn? on the support of 1 — x2.
5

(In particular, the construction of u* implies that dpf/(u’) = 0 on this set.) We
use (4.26) to deduce that

d

GETE < [ FadEe 0 [ -xhrel +CBe). @)
We now consider various terms in the first integral on the right-hand side above.
First, again writing x10 = @ = @+ + v, w., we decompose

2
O0(f' () 55X = I + I
E;”' 13
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where
1 * _ = nr
I =g [ ) + 200y Dl
1 * nr
I32 = 922 60(f/(ue))’y2(3zw5)2ws :
19 sor

It follows from (4.4), (2.19) that

Ao (f'(u)) = (f"(we) + O(?))(—e0.we Doh + o) = — " (we)edw. Doh + O(£2).
(4.28)
Moreover, |f" (we)ed,w. Oph| < Ce. Tt follows that

(¢h)?
E’;LT' 52

T 72(azw8)2wnr

S

|15,

C - - nr
< [ @Y HIet howder <€
E;L’r'

_ . C
<5 L@+ S [ ety
o r

(4.26)
< CE(s).
We next use (4.28) to write

1

I3 = —
2e snr

)

[f"(we) D we Doh + O(&)|72 (Dwe )? Wi .

Since f and w are odd, and w. = w(Z — h(y)), we find that z — f”(w.)(0.w.)?
is odd, modulo a translation by h(y) = O(e). Since it decays exponentially, its
integral over z € (—ry,72) is thus exponentially small. We then easily deduce that

C
[l < = /O v (s,y") w(y")dy’
I

and hence that
2

o (f(u2)) 23wl

— < . .
- o < CE(s) (4.29)

We next consider the convection term. Recall that by definition,

g8 0 (V)

V]detg]”  OYa w?
In particular, since g®" = §*" in supp(x1) and w® is independent of z,
1 0
b"(y,2) = ————=—1/| det g(y, 2)| ,
(¥, 2) ‘detg(y)z)‘azx/l 9(y, 2)|

and thus it follows from (3.14) that

" (y, 2)| < Clz in supp(x1).
Therefore
dp Op | , p 0P 0P 2,00 .5 o
b — — <C|a*=—— —
ayy 0y | =\ By, Oy, T

op 0p 0P 0
_ ab 2/Y%YN2 2.2, 2 2 P22
_C(a’ ayaayb+z (az> ZX1 ¥ zXleaZ(%O ))
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We again write ¢ = @+ + y(y)w.(z). Using the fact that [ z?w/?dz = <, and
arguing as in the estimate of I; 3 above, we find that

/ pr 20 92 2
sor ay'y Yo

(4.26)
< CE(s) .

Next, again because ¢*" = §*" in supp(x1), it is clear that
9 ¢ 93 0%
909°?) =X (2 wi” / g™ 2L g
P e R B I ot
Finally, since aiyo@ = a%o(Xl%O) — Xla%o%

T / 0P o 2 2
2 NXT Wy | < )7 +xan wg”
/Zgw‘ ayon 1 s 2?7(8y0) 1"7 s

(4.26)
< CE(s).

(4.26)
< CE(s)+C Xan2wir.
sor

Putting the above estimates into (4.27), we obtain

d
—E(s) <CE(s)+C Wi’
ds snr

7. Similar but easier arguments, using (4.13) and (4.26), lead to the estimate

d
—FEl%(s) < CE(s) + C nPwler.
dS E£a7‘
The point is that supp(Dxf?") C {x? = 0}. Thus terms in (4.13) containing
derivatives of x/" are easily estimated by st (1=x3) (D¢ + L¢?) ws < CE(s).
Similarly,

d1 1

o [ty < 2 [ 6P @ty < CECs)
S € Jro g Jro

Combining the last three inequalities, we conclude that

iE@<CﬂQ+0Lﬂ%% (4.30)

Then it follows from Gronwall’s inequality that

E(s) < e E(0) + C/o /2 eC=n? by do (4.31)

forall0 <s<1Tj.

8. The conclusion (4.6) of the Proposition follows from (4.31). We sketch the
straightforward verification.

Recall that the n-form wg is uniformly comparable to the induced Euclidean
n-dimensional area in X, a fact that we will use repeatedly and without further
mention. Thus for example it is immediate that

/ / ClE=0)p2 4 g < c/ (/ n2) do  forall s € [0,Ty),
0 P3PS 0 s



28 M. DEL PINO, R. L. JERRARD, AND M. MUSSO

where on the right-hand side, we implicitly integrate with respect to the Euclidean
area, as in (4.6). Next we claim that the left-hand side of (4.6) is bounded by
CE(s). Toward this end, first note from (4.21) that
/ 7wy )dy'.
To

/ ¢2ws=/(1—x1¢ws // y)dzdy' + =
> o 13
(4.32)

[ 1]

s

Thus (4.26) implies that [, p*ws < CE(s).

Next, we write [Dg|? = (1 — x2)|Dg|? 4+ x2|Dy|?. The first term is immediately
controlled by CE(s), due to (4.26). For the second term we may compute in
modified Fermi coordinates, in which we have

Xi1Dgl* < CxFa®daip Bop + (9240)°]
<C [aabaa@ab@ + (8295)2 =+ Xl(Z)Xll/(Z)‘PQ - 5Z(X1X/1<p2)] .
Note that fmr a“baagé Oppw?" is exactly the term I; ; that appeared above in the

lower bound for E(s). There it was convenient to split it into several pieces (from
which we obtained separate control over ()2, needed above), but if we keep that
term as it is, then our earlier estimates of all the other contributions show that
I1 < CE(s). The terms involving derivatives of x7 are handled as in our estimate
of I 3. Finally, we write (0.9)% = (0.¢ + 70,.,w:)? < 2(0,61)% + 279%(9..w.)?.
By integrating and combining with the above estimates, we finally conclude that
g2 Js. X3|Dy|?> < CE(s), with the loss of a factor of €2 coming from the term

272(0,,w,)?.
To finish the verification of (4.6), we must check that

T ar C
BO) = [ e+ [ L@l + S [ R0y
0" o o

1
< C/ [Vx<P0|2 + |12 + EQ@S} dz. (4.33)
]Rn
Indeed, it is immediate from the definition (4.10) that

el (0)(y,2) < C[(0ep)* + [Vapl® +e720%] (2(y, 2)).-
Since ®(y, z) € {0} xR™ when yg = 0, see (3.15), the initial condition (v, Opp)|i=0 =
(@0, 1) implies that

1
/ el (p)wp” < C/ [Vx<p0|2 +lel + 5 w%} da.
nr Rn
0

The corresponding estimate for e/*" on Z{;’" is immediate. We conclude from these
facts and (4.32) that (4.33) holds.
O

Remark 4.1. In view of (4.26), it follows from (4.31) that

1
+6/ (1-x3) (IDs02 2s02> ws
Yo=s g

+c//|DsoL|2 L2y dz dy

1
<C/ / da—l—C/ {|Vw<,00|2+|501|2 2900]0{

C

¢ / (42 + D) (' )y’
I T0
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This is considerably stronger than (4.6)

Higher order estimates. We need estimates similar to (4.6) for higher order
space derivatives. It is convenient to introducing the L>-L? norm for functions n
defined on ¥,

||77||L°°L2(E) = sup ||77||L2(Es)'
0<s<Ty

Then from (4.6) we get the L°°-H!-estimate for the solution ¢ of Problem (4.5)

lollLor2s) +elletlleor2s) +ellDellpoe sy <
1 (4.34)
Ol z) + = (lpolzceny + €l Datpollzqan) + llenllzen) -

Assuming further smoothness on initial data and the right hand side we can derive
higher order estimates as follows. Let us differentiate twice the equation. We write
D; = 9, Dij = 03, Then we get

L[Dij¢] = Dijn—e 2oDy;(f'(ul)) — e *(DipD;(f'(ul)) + DjDi(f'(uf))) in %,
(Dije, 0:Dijp) — (Dijeo, Dijp1).

Using estimate (4.34) and the facts D;(f'(u?)) = O(e™1), Dy (f'(uz)) = O(e72) we
get

ID2¢| Lo r2(s) + €l|D2oell e r2(sy + €| D3¢l e r2(s)
C
< ;4{||77||L00L2(2) + e D2nl| o2y

C (4.35)
+ = | Iollza@n) + el Daoll 2 + llllaqen)]

C
+= [”Di@OHLQ(R") + || D3oll L2 mn) + €||D§@1||L2(Rn)]
Let us consider for m > 0 the following L°°-H™ norm

m
Il sy == D 1D ll = L2(s)-
=0

Then from (4.35) and interpolating with bound (4.34), the following estimate read-
ily follows:

o -
lellimms < S |Inlone + leallme@n) + ol | (4.36)
An induction argument (differentiating an even number of times m) yields

D7l oo r2s) + €l Ditpell Lo L2 (s + €l Dol Loo r2(s)
C

= ETm[HTlHLwL%m + 2| DYl oo r2cs)
C
+ ot | Iollza@n) +lDapoll 2 + llllagen)
Crim N N
+tZ {HDI wollz2@ny + el DI ol L2 wn) + ]| Dy <P1HL2(W)]~

As in (4.36) we finally find the estimate
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Lemma 4.1. The solution ¢ of Equation (4.5) satisfies the estimate

C _
ol Lo gmti(zy < EQmiﬂ[||77||L00Hm(2)Jr|\901||Hm(1R<n)+€ 1||900HHm+1(R”)} (4.37)

for each even integer m.

5. THE PROOF OF THEOREM 1

Now we have all the ingredients to proceed to the proof of Theorem 1. We look
for a solution to Problem S.(u) = 0 close the approximation u} given by (2.28),
where the number k will be chosen sufficiently large. We look for a solution of the
form

u(z,t) = ul(x,t) + ¢(x,t).
In terms of ¢ the equation becomes
L p] + 28 (uy) + e 2N(p,2,t) =0 in % (5.1)
where
N(p,2,t) = f(uZ(z,t) + @) — f(ui(z, 1)) — fuZ(z,t))
Lelp] = Op +e 2 f'(ul)p.

Let us consider the unique solution ¢ = 7[n] of the linear problem

L.ol+n=0 inX, (¢, Orp) o (0,0). (5.2)
which we have estimated in Proposition 4.1. Problem (5.1) with initial data
(@, 0rp) . (0,0) can then be written as the fixed point problem

t=
o =Tle?S.(ul) +7°N(p,")] = M(p), ¢€B. (5.3)

We will solve this problem by contraction mapping principle in a suitable space B
of small functions defined on ¥.. We consider the Banach space L H™(X) endowed
with its natural norm and consider the region

B={p e L*H™(%) / |¢llrenms) <}

where k is the number in the definition of w} in (2.28). Let us fix a number m > n/2.
Among other consequences, this implies that L>H™(X) is embedded into L>(X)
and

oYl oo mm sy < Cllellpoe mrm sy 1Yl Loe 5m (5)- (5.4)

From Proposition 2.1 (specifically bound (2.20)), together with the fact that
errors are exponentially small in € where the cut-off is not constant, we find that

e 28e(ul)|| Lo prmsy < Ce™.
Next, we claim that for ¢, ¢ € B,
_ E_m -
IN(p,) = N(@, Mz rm(s) < Ce2™™ |l — @l pemm(z)- (5.5)
To prove this, observe that
1
N = N@) = [ 17 + oo+ (1= 0)p) - £ ulda) (- 9).
0
In view of (5.4), to establish (5.5) it suffices to observe that

I/ (uz(t, ) +0)—f (W)l pemmy < Ce™™||Y]lpepmz) < Cez ™™, for all ¥ € B.
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which follows from a direct computation using Leibnitz rule, Sobolev embedding
and the fact that D"u} = O(e~"™) which follows from the form the terms consti-
tuting the approximation u} have.

At this point we fix a number k with k& > 6m + 2. Let us consider the operator
M(y] defined on B in formula (5.3). Estimates (4.37) and (5.5) lead to
[Mle] = M[@][ e mm(s) < Cet=3m=1|jp — Pllpeemm(sy forall ¢,¢€B.
and
[MIO]|Loe rm(s) < Ceh—2m=1,

It follows that for all sufficiently small £ we get that M(B) C B and that M is
a contraction mapping in B. Hence Problem (5.3) has a unique solution. The
conclusion of Theorem 1 readily follows. O

This proof applies equally well to yield the stability assertion made at the end
of §1.2 by just considering the operator 7 involving sufficiently small initial data.

APPENDIX A. MODIFIED FERMI COORDINATES

In this appendix we present the proof of Lemma 3.2.
Proof. For the proof, we will denote the modified Fermi coordinates as

(y; Z) = (Y07 YI, Z) = (Y07 sy Yn—1, Z)
(denoted (y, z) in the statement of the lemma and elsewhere in this paper), and we
will reserve (y, z) for Fermi coordinates associated to a canonical local parametriza-
tion (y, z) € [0,T] x V; x (=6,6) — Yi(y) + zv(y), as constructed in Section 3.1. We
specify that the relationship between modified and Fermi coordinates has the form
(y07 yl7 Z) = (yO(Y7 2)7 y/7 Z)
where yo depends on (y,z) in a way to be described below. Thus they are related
to (z,t) coordinates via
(z,t) =Yi(yo(y. 2),¥",2) + zv(yo(v,2), ¥') = u(y,2)
for
(y:2) € [0,Th] x Vi x (=61, 61).

We will also write

~ P
Ya::a fora=0,...,n—1
Y4
~ o
Yo = —
" 0z
gap = (Yo, Yp),, fora,3=0,...,n.

To define yo(y, z), fix some [ and consider ¥; : A; — I' as in (3.11). We will often
omit the subscript [, and we will write

(t(y, 2),z(y,2)) =Y (y) + 2v(y)
to indicate the dependence of (z,t) on (y, z). Recall that ¥; is constructed so that

t(y,0) = t(yo,y’,0) = yo, see (3.4), and hence a%(yﬂ) = 1 everywhere in A;. Thus
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the Implicit Function Theorem and compactness implies that for any 77 < T there
exists 01 < § and a function g : [0,771] X V; x (=d1,61) — [0, T] such that

770(3’, 0) = Yo, t(TIO(Y» Z)v ylv Z) =7¥o everywhere in [Oa Tl] X ‘/l X (_513 61)

Here we are implicitly using our assumption that the velocity of I' vanishes at
t = 0: t and yo infinitesimally coincide since the surface orthogonally crosses the
plane t = 0. For Y € I'° and |2| < 4, this implies that ¥ + 2(Y) belongs to
{0} x R™, and hence that ¢(0,y",z) = 0 for all (y/,z) € V; x (=6,6). It is this
property that allows us to extend the domain of 7 all the way to {yo = 0}, and it
implies that 79(0,y’,z) = 0 for all (y’,z). By compactness, we can choose d; such
that the above properties hold for all A;, [=1,...,m.
We will take yo(y, z) to have the form

yo(y:2) = (1 = x0(2))y0 + x0(2)7m0(y,2)
where yo will be specified below in the proof of (3.16). It will be the case that

Xo(z) = Lif |z] < 7o, Xo(z) = 0 if |z[ > 7y,

for 0 < r9 < ry < 47 also to be fixed below. We will require that rq,79,xo are
chosen uniformly for [ = 1,...,m, so that (3.12) holds. A suitable modification of
the numbers ry, o also guarantees the validity of (4.3).

It is immediate that (y,z) = (y,2), and hence gog = gap for (y,2z) € [0,T7] x
V x (—=rg,r2). Thus (3.13) follows from the corresponding properties of Fermi
coordinates, see (2.1). Similarly, (3.14) is a basic property of Fermi coordinates,
together with the fact that I' is minimal, see (2.5) and (2.8). Likewise, (3.15) is a
straightforward consequence of the definition of yy(y, z).

It remains only to prove (3.16). To do this we note that

> 9 9 Yo Yo
Yo=— +zv)=——Y +zv)— = Yo —.
’ aYo( ) ayo( )8370 * dyo
and similarly
571- zYoayO +Y;, fori=1,...,n
8yi
where here and below, we sometimes write z as y,. It follows that
_ Yo \»
goo = (8310) 9oo,
9yo Yo
i = 8i0 = 5 ) Al
goi = &io By By goo (A1)
Oy
gij 3y BYj goo T Gij

fori,j=1,...,n.

The fact that gop < 0 everywhere now follows from (A.1) and the corresponding
property of Fermi coordinates.

We next prove that [ 8ij ]ijl is positive definite. For |z| < ro this follows
from standard properties of Fermi coordinates. For |z| > r it is also straightfor-
ward. Indeed, in this set, for every fixed yq, the map (y',z) — Y + zv is just a
parametrization of a portion of the hypersurface {yo} x R™, on which the induced

metric is simply the Euclidean metric. So in this set, the metric tensor [ g;; ]?jzl
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is just the Euclidean metric rewritten with respect to a new coordinate system.
Hence it is clearly positive definite.

We now consider ry < |z] < r;. We start with the main point which, it turns
out, is to fix r1,79 and o so that g, is bounded away from zero. Since g, = 1,
as recalled in the proof of (3.13),

Yo

0
Ean =1+ (5)2900 . (A.2)

For fixed y = (yo,y’), consider the curve

Z = Y(WO(Y7Z),Y/, Z) + ZV(UO(%Z)vY'vZ) = (I)O(y’z)

and let X denote the tangent vector 9®¢/0z. The definition of 79 implies that
the image of the curve is contained in the hypersurface {yo} x R™, and hence
that X is spacelike, or in other words that (X, X) > 0. By compactness, after
poisbly shrinking 0, there exists some ¢ > 0 such that (X, X) > c¢ everywhere in
[0,T1] X V x (=61,81). Writing out this inequality in coordinates, and again using
the fact that g, = 1, we obtain

Ono

1+ (E(Bﬁ Z))2 gOO(ﬁO(Y? Z)a y/a Z) > c. (A3)

Next, since yo = 70(y0,0) = n0(y,2) — 20,m0(y,z) + O(z?), we use the definition of
yo(y,z) to compute

%(y, z) = xo(2)(yo — m0(y,2)) + (1 - XO(Z))%(Y’ =)

= %(Ya z)(1 — xo(2) — 2x4(2)) + O(2*x5(2))-

We now take xo of the form

1 ifz<ro=7r2/(1+r)
Xo(z) =qr(2—-1) ifrp<z<nr
0 ifZZTl

for r1 > 0 to be chosen below. (More precisely, we take xo to be a regularization
of the function defined above, and satisfying essentially the same estimates. But
for simplicity we will compute with the function defined above, which is merely
Lipschitz.) With this choice, —xo(z) — zx((z) = r1 on the support of xg, so

0
T (7:2) = G (y.2) (1 + 1) + O(r]).

We also observe that |n9(y,z) — yo(y,2)| < C|z|, because no(y,0) = yo(y,0) = yo.
It follows that

900(y0(y,2),¥",2) = goo(m0(y,2),y',2) + O(Jz]).
By combining these with (A.2), (A.3), we find that
gnn(y,z) > c—Cry
for C' depending on ||goo|lw1. and |07 L. It follows that
Enn > /2 at all points where ro < z < 7. (A.4)

for all sufficiently small choices of r; (and hence r3) in the definition of yo.
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We next remark that since 7o(y,0) = yo for all y, it is clear that 22 (y,0) = 0

9y;
fori=1,...,n— 1. It follows that
0 .
aiy%y,zn <Clz| fori=1,..n—1, In0(y,2) — vol < Clzl,

everywhere in its domain, and hence that the same properties hold for yo(y,z). We
then see from (A.1) that for ro < |z| <rq,
lgij — 9ij| < Cr? for1<i,j<n-—1, and
lgin] = lgni] < Cr for1<i<n-—1
Since [ gy }:Lj_:ll is positive definite, we conclude from this and (A.4) that r; may
be chosen so that [ gi; ]ijl is positive definite everywhere.

Finally, the facts that ggp < 0 and [ gij ]?jzl is positive definite imply the same
properties for g% and [ gt }:j:

the inverse of a matrix in block form

a b\ _ (a—bB~1p7)~! —a~ (B —b"a"1b) !

' B “\ =B~ % (a—-bB71pT) ! (B —bTa"th)"! ’
where a € R and b, B are 1 x n and n X n matrices respectively. This formula can

be checked by multiplying the right-hand side by < ZT bB ) ([l

;- This is a consequence of the general formula for
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