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Let (M, g) be an n-dimensional compact Riemannian manifold with bound-
ary. We consider the Yamabe-type problem

—Agutau=0 on M,
dyu+"2bu = (n —2)u"/"=2*  on M,

where a e C'(M), b e C'(dM), v is the outward pointing unit normal to M,
Agu := divyV,u, and ¢ is a small positive parameter. We build solutions
which blow up at a point of the boundary as & goes to zero. The blowing-up
behavior is ruled by the function b — H,, where H, is the boundary mean
curvature.

1. Introduction

Let (M, g) be a smooth, compact Riemannian manifold of dimension n > 3 with
a boundary 0M which is the union of a finite number of smooth closed compact
submanifolds embedded in M.

A well-known problem in differential geometry is whether (M, g) is necessarily
conformally equivalent to a manifold of constant scalar curvature whose boundary
is minimal. When the boundary is empty this is called the Yamabe problem (see
Yamabe [1960]), which has been completely solved by Aubin [1976], Schoen [1984]
and Trudinger [1968]. Cherrier [1984] and Escobar [1992a; 1992b] studied the
problem in the context of manifolds with boundary and gave an affirmative solution
to the question in almost every case. The remaining cases were studied by Marques
[2005; 2007], by Almaraz [2010] and by Brendle and Chen [2014].

Once the problem is solvable, a natural question about compactness of the full set
of solutions arises. Concerning the Yamabe problem, it was first raised by Schoen
in a topics course at Stanford University in 1988. A necessary condition is that the
manifold is not conformally equivalent to the standard sphere S”, since the group of
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conformal transformations of the round sphere is not compact itself. The problem
of compactness has been widely studied in recent years and has been completely
solved by Brendle [2008], Brendle and Marques [2009] and Khuri, Marques and
Schoen [Khuri et al. 2009].

In the presence of a boundary, a necessary condition is that M is not conformally
equivalent to the standard ball B". The problem when the boundary of the manifold
is not empty has been studied by V. Felli and M. Ould Ahmedou [2003; 2005],
Han and Li [1999] and Almaraz [2011a; 2011b]. In particular, Almaraz studied
the compactness property in the case of scalar-flat metrics. Indeed, the zero scalar
curvature case is particularly interesting because it leads one to study a linear
equation in the interior with a critical Neumann-type nonlinear boundary condition

—Agu-l—%Rgu:O onM,u>0in M,
(1-1) =
du+ =L Hyu = (n —2)u "2 on aM,

2
where v is the outward pointing unit normal to dM, R, is the scalar curvature of
M with respect to g, and H, is the boundary mean curvature with respect to g.

We note that in this case compactness of solutions is equivalent to establish
a priori estimates for solutions to equation (1-1). Almaraz [2011b] proved that
compactness holds for a generic metric g. On the other hand, in [Almaraz 2011a]
it was proved that if the dimension of the manifold is n > 25, compactness does
not hold because it is possible to build blowing-up solutions to (1-1) for a suitable
metric g. We point out that the problem of compactness in dimension n < 24 is
still not completely understood.

An interesting issue, closely related to the compactness property, is the stability
problem. One can ask whether or not the compactness property is preserved under
perturbations of the equation, which is equivalent to having or not having uniform
a priori estimates for solutions of the perturbed problem. Let us consider the more
general problem

(1-2) {—Agu—i—a(x)u:O inM,u>0in M,

A +b(x)u=n—2)u""? ondM.

We say that the problem (1-2) is stable if for any sequences of C' functions
a;: M — R and b, : 0M — R converging in C' to functions @ : M — R and
b:0M — R, for any sequence of exponents p, :=n/(n —2) & ¢ converging to the
critical one n/(n — 2) and for any sequence of associated solutions #, bounded in
H'(M) of the perturbed problems

o+ "=2b, (yu = (n — 2 "IE on o,

—Agu+a,(x)u=0 inM,u, >0in M,
(1-3)
2
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there is a subsequence u,, which converges in C? to a solution to the limit problem
(1-2). The stability of the Yamabe problem has been introduced and studied by
Druet [2003; 2004] and by Druet and Hebey [2005a; 2005b]. Recently, Esposito,
Pistoia and Vetois [Esposito et al. 2014], Micheletti, Pistoia and Vetois [Micheletti
et al. 2009] and Esposito and Pistoia [2014] proved that a priori estimates fail for
perturbations of the linear potential or of the exponent.

In this paper, we investigate the question of stability of the problem (1-2). It is
clear that it is not stable if it is possible to build solutions u, to perturbed problems
(1-3) which blow up at one or more points of the manifold as the parameter ¢ goes to
zero. Here, we show that the behavior of the sequence u, is dictated by the difference

(1-4) @(q) =b(q) — Hy(q) for q € IM.

More precisely, we consider the problem

—Agu+a(x)u=0 onM,u>0in M,
(1-5) 0 n—>2 —2)+

—u+ b(x)u = (n —2u"/ "= on M.

ov 2
We assume that a € C'(M) and b € C'(dM) are such that the linear operator
Lu := —Agu + au with Neumann boundary condition Bu := d,u + %(n —2)bu is
coercive; namely, there exists a constant ¢ > 0 such that

n—2

(1-6) /M(ngz +a()u?) dpg + 5 faMb(x)uzda > c||u||§,l(M).

Here ¢ > 0 is a small parameter, Agu := divgV,u, and the space H 1(M) is the
closure of C*° (M) with respect to the norm

12
||u||H.=(/ (|vgu|2+u2)dug) .
M

The problem (1-5) turns out to be either slightly subcritical or slightly supercritical
if the exponent in the nonlinearity is either n/(n—2)—e or n/(n—2)+¢, respectively.
Let us state our main result.

Theorem 1. Assume (1-6) andn > 7.

(1) If qo € OM is a strict local minimum point of the function ¢ defined in (1-4)
with ¢(qo) > 0, then provided & > 0 is small enough, there exists a solution u.
of (1-5) in the slightly subcritical case such that u, blows up at a boundary
point when & — 07,

(ii) If qo € OM is a strict local maximum point of the function ¢ defined in (1-4)
with ¢(qo) < 0, then provided ¢ < 0 is small enough, there exists a solution u.
of (1-5) in the slightly supercritical case such that u, blows up at a boundary
point when & — 07,
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We say that u, blows up at a point gg of the boundary if there exists a family
of points g, € dM such that g. — qo as ¢ — 0 and, for any neighborhood U C M
of go, we have that sup, iy u-(q) - +00 as ¢ — 0.

Our result does not concern the stability of the geometric Yamabe problem (1-1).
Indeed, the function ¢ in (1-4) turns out to be identically zero. It would be interesting
to discover the function which rules the behavior of blowing-up sequences in this
case. We expect that it depends on the trace-free second fundamental form as it is
suggested by Almaraz [2011b], where a compactness result in the subcritical case
is established.

The case of low dimension also remains open, where we expect that the function
¢ in (1-4) should be replaced by a function which depends on the Weyl tensor of
the boundary, as suggested by Escobar [1992a; 1992b].

The proof of our result relies on a very well known Ljapunov—Schmidt procedure.
In Section 2 we set up the problem, and in Section 3 we reduce the problem to a
finite dimensional one, which is then studied in Section 4.

2. Setting of the problem

Let us rewrite problem (1-5) in a more convenient way.
First of all, assumption (1-6) allows us to endow the Hilbert space H := H (M)
with the scalar product

(u, vy :=/ (Vgquv—I-a(x)uv)d,ug—f-g/ b(x)uv do
M 2 oM

and the induced norm |u||% := (u, u)) - We define the exponent

M in the subcritical case,
5 — n—2
. =
Z;n_—zl) +ne in the supercritical case,

and the Banach space H := H'(M) N L% (M) endowed with the norm lully, =
lutll g+ 0] e copgy-

Notice that in the subcritical case H is identical to the Hilbert space H.

By trace theorems, we have the inclusion W!* (M) c L"(dM) for any ¢ and ©
satisfying t <t(n—1)/(n — 7).

We consider i : H' (M) — L>=D/0=2 (M) and its adjoint with respect to
(-, - Nyy» namely

it L2=VnM) — HY (M)

defined by
(@, i"(Ny :/ pgdo forall g € H',
M
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so that u = i*(g) is the weak solution of the problem
—Agu+a(x)u=0 on M,
(2-1 9
v
We recall that by [Nittka 2011], if u € H (M) is a solution of (2-1), then for
2n/(n+2) <q <n/2 and r > 0 we have

u—+ nz;zb(x)u =g ondiM.

(2'2) ||l/t ||L(n—1)q/(n—2q)(aM) == ”l*(g) ||L(n—l)q/(n—2q)(3M) S ||g||L(n—l)q/(n—q)+r(aM)-
By this result, we can choose ¢ and r such that

(n—1)gq L= 2(n—1)4+nn—2)¢e

23 w=bg_20=D .

n—2q n—2 n—q n+mn—-2)e
that is,
2n+n*(2=2)e . 2n—1) +nn—2)e 20n—1)+nmn—2e
= an r= - .
2 2n("=2)e n+(n—2)e n+(n—2)(;2)e

So, if u € L2(1=D/(=2+ne (L) then
n 2(n—1)+nn—2)¢
|u|m+8 el ntei=2) (M)
and, in light of (2-2), also i*(|u|"/(*=2+¢) ¢ L21=D/=2)+ne G pr),
Finally, we rewrite problem (1-5) —both in the subcritical and the supercritical
case —as

(2-4) u=i"(fe), ueH,

where the nonlinearity f,(u) is defined as f,(u) := (n — 2)(u™)”/"=2+¢ in the

supercritical case or f;(u) := (n —2) (ut)"=2=¢ in the subcritical case. Here

u™(x) ;= max{0, u(x)}. By assumption (1-6), a solution to problem (2-4) is strictly

positive and actually is a solution to problem (1-5). Therefore, we are led to build

solutions to problem (2-4) which blow-up at a boundary point as & goes to zero.
The main ingredient to cook up our solutions are the standard bubbles

§=2)/2
(G+0)7+|x—§2)n=2/27

which are all the solutions to the limit problem

Usg(x, 1) = x,)eR" 'R, §>0, £ R},

(2-5) {—AU:O on R !'x Ry,

U =m—-2)U""2 onR"'x{r=0}.
We set Us(x, t) := Us o(x, t).
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We also need to introduce the linear problem
—AV =0 on R 'x Ry,
(2-6) 2/(n-2) -1
0,V =nU, V. onR" x{r=0}.
In [Almaraz 2011b] it has been proved that the n-dimensional space of solutions of
(2-6) is generated by the functions
U, Xi
= —_——= 2 —_
i T AR+
/2
aUs ‘ n—2 1 e
Vo=—+% = t —1).
07755 o1~ 2 ((1+z‘)2+|x|2> (F+1x" = 1)

Next, for a point ¢ € M and the (n — 1)-dimensional unitary ball B"~1(0, R)
in R*~!, we introduce the Fermi coordinates ¥ : B*~'(0, R) x [0, R) — M. We
read the bubble on the manifold as the function

Ws,q (&) = Us((WD &) x () 7'E).

and the functions V; on the manifold as the functions

Vi fori=i,...,n—1,

2, = 5oz Vi (50D € ) (W) 71E) for i =01,

where x (x, 1) = x(|x])x (¢), for ¥ a smooth cut off function, ¥(s) =1 for0 <s <
R/2 and x(s) =0 for s > R. Then, it is necessary to split the Hilbert space H into
the sum of the orthogonal spaces

Ks 4= Span(qu, ey Zg’;ll)
and
Ky, ={peH' M) | (¢, Z; Ny =0foralli=0,....n—1}.

Finally, we can look for a solution to problem (2-4) in the form
ug(x) = Ws q(x) + ¢ (x)

where the blow-up point ¢ is in dM, the blowing-up rate § satisfies

2-7) 6:=de forsome d >0

and the remainder term ¢ belongs to the infinite dimensional space K (qu NH of
codimension n. We are led to solve the system

(2-8) M5 { W (0) + ¢ (x) —i* (fe (Ws.4(x) + ¢ (x))) } =0,
(2-9) 5,4 {Ws,q(x) + ¢ (x) = i*(fe (W54 (x) + 9 (x)))} =0,

Hi , and IT; 4 being the projections on K (fq and K 4, respectively.
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3. The finite dimensional reduction

In this section we perform the finite dimensional reduction. We rewrite the auxiliary
equation (2-8) in the equivalent form

(3-D L(¢) =N(9) +R,

where L = L; , : KSLq NH— KSLq N H is the linear operator

L(¢) = Tz, {¢ (x) —i* (f{(Ws.)[¢D },

N (¢) is the nonlinear term

(3-2) N(¢)=Hiq{i*(fs(Ws,q(X)+¢(X)))—i*(fs(Wa,q(X)))—i*(fg(Wa,q)W])}
and the error term R is defined by

(3-3) R =Ty {i*(fe Ws,q(x))) — Wi ¢(x)}.

3.1. The invertibility of the linear operator L.

Lemma 2. Fora, beRwith0<a <b, there exists a positive constant Co=Cq(a, b)
such that, for ¢ small, for any q € OM, for any d € [a, b] and for any ¢ € Kj:q NH,
we have

1Ls,q(P) 3, = Coll@lly-

Proof. We argue by contradiction. Suppose that there exist two sequences of real
numbers ¢,, — 0 and d,,, € [a, b], a sequence of points g,, € 0M and a sequence of

functions ¢,.4,,.4,, € K ; dp.qn (V1 such that

||¢5mdmsqm ||H = 1 and ||L8ﬂ1d"1’qﬂ1 (¢8mdmaqm)”7'l % 0 as m % +w'

For the sake of simplicity, we set 6, = ¢,,d,;, and define
G =85 s, 4, (Vg Bu) X G for n=(z,1) €RY, z€ R, 1 >0,

Since [|ps,d,,, g Il 7 < 1, by a change of variables we easily get that {® }m is bounded
in D'2(R™) (but not in H'(R")). Therefore, there exists ¢ € D"?(R%.) such that
¢m — ¢ almost everywhere, weakly in Dl*z(Ri), in L2/ ("_2)([F£’jr) and strongly

2(n—1)/(n—2)
nL. (ORY).
Since ¢, 4,, € Kstqu, and taking (2-6) into account, fori =0,...,n—1 we
get

a4 o= [ Vvvidear=n [ 0¥ 0% 066 00dz,
R Ro-1

n
+
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Indeed, by a change of variables we have

0 = <<¢5m'qm ’ Zézn»%n >)H
= '/;Vl(vgqsamﬂm ngém,qm + a('x)d)&nﬂm Zém,qm) d/"l’g

n—2 i
> /8Mb(x)¢5m,qu3m’qm do

- 0 0
= f |8q, (5|28 =2 2800 G Vi () X (81) 5 —bs,..q, (Y, (Bu)) 1
R No No

+

m

+ /R n+|gqm @282 2ayd (m)Vim)ds,.q, (W (Gmm)) 81

+ /a " 184, (82, )28 b (805, ., (W Bz, 0) Vi (Smz. 0) dz
- /R VT + DtV 1)

+36 /3 _ Pamvicz. 0)¢ (2, 0) 87 + O (8)
= /R ivvl-(nw&m(nwow): /R 1VVi(n)V¢~>(n)+0(1),

By definition of L we have

ms>qdm

n—1
B-5)  Bsge — 1 (L (Ws, 0,)[85,.0,1) — Loy g @5,.0) = D CZ5 4
=0

We want to prove that, foralli =0,...,n—1, ¢! — 0as m — oo. Multiplying
(3-5) by ng, 4, We obtain, by definition of i*,

n—1 ) )

Z C;n«Zéqum’ Zémyﬂm >>H = «l*(f‘;m (W5777’qm)[¢5”1’q”7])’ Zéqum >>H

i=0

Z/ fslm(W‘vaQm)[qbam’qm]Z({ma(Im do.
oM

Moreover, by multiplying (3-5) by ¢, , We obtain that

ms>qdm

2
185,01 — / £ (W, o )02, do = 0.
oM

Thus ( fg/m ( ngql71))1/ 2¢5m, ¢n 18 bounded and weakly convergent in L?(dM). With
this consideration we easily get
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f fé‘/m(Wlsm:qm)[d)am:qm]zgm,qm do
oM
= [ W) P B, Wi P2, dor
oM
2/(n-2) -
=7l/ U, (z, 0)¢(z,0)Vi(z, 0) dz + o(1) = o(1),
Rn—1

once we take (3-4) into account.
Now, it is easy to prove that

(<Z§ma%n’ ng,qm»H = CSU +0(1)’

hence we can conclude that C;in —0asm — ooforeachi =0,...,n— 1. This,
combined with (3-5) and using || L¢,,d,,. g, (Pendyn.gn) 13y = 0, gives us that

msqm

n—1

B6) | Psmegn — 1L (Ws,. ) [88,0, D5y = D €l ZF I3, + 0(1) = o(1).

i=0

Choose a smooth function ¢ € C3°(R’.) and define

Pm(x) = Wgo(i(wjm)‘l(x))x((w;’l)‘l(x)) for x € M.

We have that ||¢y, || ; is bounded and, by (3-6), that

«¢8m,qm, Pm »H
= /Z;M fg/m (WS,,l,q,,z)[¢6m,q,,l](Pm do + (<¢6m,q,,, - l*(fg/ (W(Sm,qm)[(pém,qm])’ §0m>>H

m

=/ fg,m(WS,,,,qm)[(p&,,,qm]QDm do +o(l)
oM

1 n—2)tey, =
=(ntenn=2) | WU‘Z/( DEN (2, 0) (2, 09 dz +0(1)

:n/ U "2 (2, 004(z, 0)p(z, 0) dz +o(1),
Rn—1

2(n—1)/(n-2)
loc

by the strong L (dR"}) convergence of ém. On the other hand,

st mn = [ 935000 +0(),

SO (/5 is a weak solution of (2-5) and we conclude that

<]3 € Span{Vyp, Vi, ..., V,,}.
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This, combined with (3-4), gives that ¢ = 0. Proceeding as before we have
<<¢8m,qm ) ¢5m,qm »H
= / for Ws,0,)[98,.4,185,.4,, do +0(1)
M

I Do 7
=(nkenn=2) | WU‘Z/( DEn (2 0)GR (2, 00p dz +o(1) = o(1).

In a similar way, by (3-6) we have

|Bsueram |10 = [T Ws,1. 4 [958, ])
which gives ||¢ps

L To() =0(1),

ll,, — 0, which is a contradiction. O

ms qm
3.2. The estimate of the error term R.

Lemma 3. Fora, beRwith0<a <b, there exists a positive constant C1 =Ci(a, b)
such that, for € small, for any q € OM and for any d € [a, b] we have

[ Re,6,4ll3 < Ciéllne|
Proof. We estimate
|i*(fe(Ws.q(x)) = W, g (0],
< i (feWa.q () =i (foWs.g D) + [* (fo(Ws,g(x))) = W,g ()] -
By definition of i* there exists I' which solves the equation

—A T 4a@)I =0 on M,

(3-7) d . n-2
51—‘ + Tb(x)F = fO(W&q) on oM,

s0, by (3-7), we have
i (fo(Ws,q(x))) = Ws ()|,
=T (x) — Ws ()1

= / [_Ag(r - WS,q} +a( — Wé,q)](r - WS,q) dﬂg
M

9 -2
+/8M [50‘ ~ W)+ 5 Vb - Ws,q)](r — Ws.g) ding
:/ [AgWsg —aWs I(T — Ws o) di
M

d
+/3M I:fO(WS,q) - %WB,(J](F - WS,q)dMg

_n—2
2

/ b(x)W(S,q(F - WS,q) dl’l’g =L+ 5L+
oM
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We obtain
(3-8) L =T = Ws 4l g O).
In fact,
It < | AgWa.g = aWs, gl ausisor ) 1T = Wag 2w an,
= 1AgWs.q —aWs gl panjwen ) I — W qll -

We easily have that [Ws 4, 5,042 = 0 (8?). For the other term we have, in coordi-
nates,

(3-9)  AgWsy = AlUsx1+ (8" — 8ap)8ap[Us x 1 — g“°T%, e [Us x 1,

F’a‘ , being the Christoffel symbols. Using the expansion of the metric g‘”’ given by
(4-2) and (4-3) we have that

510) (8" = 8ap) Db Us x| painsn (4 = O ),
‘gubrkbak [Usx] ’LZn/(n+2)(M) = 0(5 ).

Since Us is a harmonic function we deduce

G-11) AW X o apy = 1UsAX +2VUs VX | paujinsar 7y = O (60
For the second integral I, we have

(3-12) L =T —Ws 4l ;0.

since

ad
B = W) = 5 W] o 10 = Wl

1T = Ws gl

ad
= C|fo(W8,q) - a_szS,q L20=D/n (M)

and, using the boundary condition for (2-5), we have
0
(G-13) | foW.g) = 5-Wig

1
=5

LZ(n—])/n(aM)

( f 1862, 02| (1 = 20" 2, 0) "D (52,0)
Rn—1

2n—1) i
— (82, 0) (z 0)] g 5"—1dz> !

< c(/ [(n —2)U" "2 (2, 0)[x"/ "2 (52, 0)

20-1)  \Z0=D
—x6z,0]] 7 dz> =0(8Y).
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Lastly,
(3-14) I3 < IWs gl 2 1meapny /T = Wo gl ooy = IT = Wa gl 5 O(6).
By (3-8), (3-12) and (3-14) we conclude that

i (fo(Ws.q(x))) = Ws ()| ,;, = IT (%) = W5 ()| y = O ().

To conclude the proof we estimate the term [[i*( f. (W, 4 (x))) —i*( fo(Ws,4(x)))
We have, by the properties of i*, that

[

i (fe(Ws.q(x) = i*(fo(Ws.q D)) ||

—_2)+ -2
E |W5,q(x)n/(n ) £ — Wg/q(n )(x) |L2(n—l)/n(aM)

N ( / [(W—_MU“@,O) - 1) U2, 0)} dz) +0().
Rr=

To estimate the last integral, we first recall two Taylor expansions with respect to ¢:

(3-15) Ut =1 :i:ean—i—%ez 12U + o(?),
_ —_ 72
(3-16) §TE=2/2 — 1 ¢ e”Tz Iné+ 52% In? 8 + o(e In? §).

In light of (3-15) and (3-16) we have

G-17) [|li*(fe(Ws. ) = i*(foWs. )|

< (/ }(:anzglnaisln Uz, 0)+ 0(£2)
Rnfl

2(n—1) 72(’1_1)
+O(821n8)>U”/("_2)(z,0)| L dz) + 08

n/(n—2)
L2(n—1)/(n—=2) (Rnfl)

=T
e (/ U2en=b/0=2 . 0)InU(z, 0) dZ)
R

+0@EH + 03I S]) + 0(8?)

_n—=2

elns|U(z, 0)|

= 0() + O(g|ln8]) + 0 (8.

Choosing § = de concludes the proof of Lemma 3 for the subcritical case.
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For the supercritical case, we have to control | R s,¢|; s (57)- As in the previous
case we consider

|R8,5,q|LS8(aM) = |i*(fs(W8,q(x))) - i*(fO(WS,q(x)))

Lse (0M)

+ |i*(f0(W5,q(x))) — Wi, q(x)

Lse (0M)"
As before, set I' = i*( fo(Ws 4(x)). Since I" solves (3-7), I' — W5 4 solves
— Ay (T = Wy ) +a()(T = Wsg) = —A Wy g +a(x)Ws, on M,
el -2
(0 = Wi g) + 552 b() (T = W g)
on dM.

0 —2
= fo(T) + 5 Wa g + 557 bx) Wi g

We choose ¢ as in (2-3), and r = . Thus, by Theorem 3.14 in [Nittka 2011], we
have

|F - W&qlLSa(aM) = I - AgW(S,q +a(x)W8,q|Lq+s(M)

d n—2
+ ‘fo(r) + 8_VW5JI + 2 b(x)Wa,q L(n—l)q/(n—q)ﬂ(aM)'

We remark that

— 27’1 + . +
= +07(e) with 0<O"(¢) <Cs
n+24+2n u)8 n+2 © 2

for some positive constant C. By direct computation we have

0Ot
|a(x)W5,q|Lq+E(M) = C82 0 (8)7

|b()C)W5’q |L("*1)q/(n*q)+8(aM) < C81_0+(8).
Moreover, proceeding as in (3-9), (3-10), (3-11) and (3-13) we get

1o+
|A8W5,q|Lq+e(M) <C$é o (8)’

fo(D) + ;—vwa,q <cs!=0"@,

L=Da/—a)+e@@M) —

Since i*(f.(Ws.4)) solves (1-5), and i*(fe|u|™ =2+ (Ws,)) solves (1-5), we
again use Theorem 3.14 in [Nittka 2011]. Taking (3-15) and (3-16) into account,
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we finally get

(B-18)  [i*(fe(Ws,)) = i* fo(Ws. )| e oary
< |fs(W8,q) - fO(W(S,q)|L2(nfl)/n+0+(£)(3M)

_0+(8) ; . ) )
=’ (/%n—1[<88(n—2)/2U(Z,0) 1

2(n—1)

1
—+07"(e) 2(n—1 ot
. Uﬂ/(l’l—Z)(Z’ 0):| g dZ) (n )/n+ (8) + 0(82)
=597 (0 (e|n8]) + O(e)) + O(8?).
Now, choosing § = de, we can conclude the proof, since
§797® — 1 4 0T (e)|In(ed)| = 1 + O (e|lng|) = O(1). O

3.3. Solving (2-8): the remainder term ¢.

Proposition 4. For a,b € R with 0 < a < b, there exists a positive constant
C = C(a, b) such that, for ¢ small, for any q € 0M and for any d € [a, b] there
exists a unique ¢s 4 which solves (2-8). This solution satisfies

l¢s.41l3; < Cellnel.

Moreover the map q — ¢5 4 is a C'(dM, M) map.

Proof. First of all, we point out that N is a contraction mapping. We remark that
the conjugate exponent of s; is

2(’1’1— D in the subcritical case,
5, = _ _
Zn—Dten=2) . 4. supercritical case.
n+en(n—2)

By the properties of i* and using the expansion of f;(Ws, + ¢1) centered in
Ws,q + ¢2 we have

IN(p1) — N (@) lly <|| fe Ws.g+01) — fo(Ws,g+82) — £, (W5 ) (1 — 2]
<[ (FL(Ws,q +01 + (1 —0)2) — fL(Ws o)) 1 — 2]

and, since |y — | € L*/* (dM) and | f/(-)|s € L¥/%)" (aM) as f.(-) € L*(dM),
we have

IN($1) — N($2) 5,
< | (f{(Ws.q +6¢1 + (1 =0)d2) = L (Ws.)) | e oy 101 = D21l e o)

=yld1 — d2lly,

L5 (3M)

L5 (3M)
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where

y = (F/(Ws.q +0¢1+ (1 —0)2) — £/ (Ws.))] 1

provided [|¢1 |4, and [|¢2]|,, are sufficiently small.

In the same way we can prove that || N(¢)|l,, < v l¢ll,, with y < 1 if ||@]l,, is
sufficiently small.

Next, by Lemmas 2 and 3 we have

IL= (N (@) + Re5.)ll3 < C(rl1lly; +elinel),

L (M) =

where C = max{Cy, CoC1} > 0, for the constants Cy, C; which appear in Lemmas 2
and 3. Notice that, given C > 0, it is possible (up to a choice of ||¢||,, sufficiently
small) to choose 0 < Cy < %

Now, if ||¢]l,; < 2C¢[ln¢g|, then the map

T(¢) =L " (N(¢)+ Res,4)

is a contraction from the ball ||¢[|,, < 2C¢|In¢] in itself, so, by the fixed point
theorem, there exists a unique ¢s 4 with [|¢5 411, < 2Ce[lng| solving (3-1), and
hence (2-8). The regularity of the map g — ¢5 , can be proven via the implicit
function theorem. (]

4. The reduced problem

Problem (1-5) has a variational structure. Weak solutions to (1-5) are critical points
of the energy functional J, : H — R given by

Je(n) :%/M(|Vu|2+a(x)u2) dug

n—2 2, (n—2)% (n—2)/(n—2)+e
+ 1 /3Mb(x)u do —Zn—Z:ts(n—2) 3Mu do.

Let us introduce the reduced energy I. : (0, +00) x M — R by
4-1) I.d, q) = Js(Wed,q +¢£d,q)a

where the remainder term ¢4, , has been found in Proposition 4.

4.1. The reduced energy. Here we use the following expansion for the metric
tensor on M:

42) g7y =8 +2hij(O)y,+O(y*) fori,j=1,....n—1,
(4-3) g"(y) =8y fori=1,...,n—1,
@4 Jg»)=1—=m—=1DH©O)y,+ 0y,
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where (y1, ..., y,) are the Fermi coordinates and, by definition of 4;;,

n—1
1
(4-5) H= j{:hﬁ.
i

n—1

We also recall that on dM the Fermi coordinates coincide with the exponential ones,
so we have that

(4-6) VEOL, -y Yae1, 00 = 1+ O(|y[?).

To improve the readability of this paper, hereafter we write z = (zy, ..., Zn—1)
to indicate the first » — 1 Fermi coordinates and ¢ to indicate the last one, so
(Y15 -+ Yu—1,¥n) = (2, t). Moreover, indices i, j conventionally refer to sums
from 1 to n — 1, while /, m usually refer to sums from 1 to n.

Proposition 5. (i) If (doy, qo) € (0, +00) x M is a critical point for the reduced
energy I defined in (4-1), then Wy, 4o + @cdy, g, € H solves problem (1-5).
(i) It holds true that
I.(d,q) =cn(e) +eladp(q) — B Ind] +o0(e) in the subcritical case,
I.(d,q) =cn(e) +elayde(q) + BnInd] + o(e) in the supercritical case,
CO-uniformly with respect to d in compact subsets of (0, +00) and g € IM.
Here ¢, (¢) is a constant which only depends on ¢ and n, a,, and B, are positive

constants which only depend on n, and ¢(q) = h(q) — Hy(q) is the function
defined in (1-4) .
Proof. (1) Setq :=q(y) = wgo (y). Since (dy, qo) is a critical point, we have, for
anyhel,...,n—1,

_ 9 9
0= g 1:(d. ¥4, )

= <<Wsd,q(y) + Ged qiv) — (e Wed, g(3) + Ped.q (1))

y=0

0 0
2 Wed g + E‘Ped,q()’)»[{)

dyn y=0

1
T 9 ad
Ci‘ «Zéd,q(y)’ ayh Wad,q(y) + 8)’h ¢8d’q(y)>>l-[‘

n

y=0

- O

= o~

_ n—1
- e «Zéd"m’)’ ayn Wad’q(y)»ﬂ ‘yzo B ,2(; ‘i << ayn Zéd*q(y)’ ¢8d"’(y)>>ﬂ ‘y:O’
=

using that ¢4 4(y) is a solution of (2-8) and that

. P 9
<(Z<l‘,‘d,q(y)’ E‘Ped,q(y)»H = _<<Ezéd,q(y)’ ¢sd,q(y)>>H
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since ¢eq, q(y) € K jd 4(y forall y. Now it is enough to observe that

0 i 9
«@Zéd’q(”’ ¢€d"I(y>)>H = H Ezéd,q(y) “H||¢5da‘I(Y)||H =o(1),

<<Zéd,q(y)’ %Wsd,q(y)»b{ = é«zéd,q(y)’ Z?d,q()‘)»H = éyh +o(l),

to conclude that
n—1
0= é ; (8" + o(1)),
and so cé =0foralli =0,...,n—1. This concludes the proof of (i).
(ii)) We prove (ii) in two steps.
Step 1. We prove that for € small enough and for any g € M,
e (Ws,q + ¢5.q) = Je(Wo, )| < 14117, + Cellnel s gl = 0(e).-
We have

| Je(Ws.q + ¢5.q) — Je(Ws, )

1 2
+§”¢8,q”H

= ‘/ [_AgW(S,q +a(x)W8,q]¢8,q d/ng
M

0 n—2
+ /;M [8_1) WS,q + Tb(x)W(;,q - fO(WB,q)]¢6,q do

+ /BM[fo(Ws,q)—fs(Wa,q)]%,qu

u 2n—2xe(n—-2)

95

_2 2 n— n— - -
+/ (n—2) [(W g + by g) 22/ 0205 _ gy 212/ 0-20]
d

- fE(WB,q)(PS,q do|.

With the same estimate of /; in Lemma 3 we obtain that

=0)¢s.qll -

'/ [_AgWS,q +a(x)W8,q]¢8,q d:ug
M

and in light of the estimate of I, and /3 in Lemma 3 we get

= 0)¢s.qll -

0 -2
f [_8 Ws,q + T2 px) Ws,q — fo(Wa,q)]¢a,q do
am LoV 2
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In the subcritical case, following the computation in (3-17) we obtain

/ Lfo(Wa.a) — fo(Ws.o)1ds.q do
oM

< leO(W(S,q) - fs(W(S,q)|L2(n—l)/n(3M)|¢5,qILZ(n—l)/(n—Z)(aM)
=[0(e)+ O0(nd)llgs qlly = Oellne))llgs gl g

and in a similar way, for the supercritical case, in light of (3-18) we get

‘/ [fo(Ws,4) — fe(Ws, )]s, 4 do
M

= C|fO(W8,q) - fs(WzS,q)|L2(n—1)/n+0+(g)(3M)|¢8,q|L2(n—1)/(n—2)—o+(s)(aM)
<(5797®(0(eIn8) + 0(£)) + 061 5.4y = O(elln el 41l -

Finally, by the Taylor expansion formula, for some 6 € (0, 1) we immediately have

2:|:a

—72)2 2n— 2 . n
/aM 2n—(£l:i:82()n—2)|:(w‘sq+¢5q)n : Wi }_ff(W&q)‘f’&qu

te(n—2 2
— %/;M(W&q+9¢8,q)”_2i8¢§,qd0"

(Lig)sis 585:2 %

< C|:/ |W5,q +0¢5,q| n—2 se—2 do’:| |:f |¢5,q|sg d0:|
oM oM

< C|Ws,q + 05,417 ®lips, all3, < Clis,g1I3-

Choosing § = de, and recalling that, by Proposition 4, [|¢s 4,, = O(elln¢gl)
concludes the proof.

Step 2. We prove that
J & (W(S, q)

_ n=2. . (n=2(n—3) ;
= C(e) + (4" 37 1b(g) — H@)) £ Ind 3200 Yo 1173 + o(e)

CO-uniformly with respect to d in compact subsets of (0, +00) and g € M, where
1
o= [ IUGIFay
RL

(=2
2n—2

(n—2)°
2 —2 Rn—1

2n—2
/ U G oydz+e =D [ uRF (2 0yaz
Rnl
(=2 =
Fe m_2 RMU” (z,0)InU(z,0)dz

(-2 [ 23
:|:8|1H8|m RilU n=2(z,0)dz,
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and
"2 = OOL dz
n—2 B (1+s2)n—2 ’
and w,, 1 is the volume of the (n — 1)-dimensional unit ball.

We compute each term separately. First, we have, by a change of variables and
by (4-2), (4-3) and (4-4),

[ 19 i = Zf ¢ 00 U0 U0)VEGY) dy + 00)

I,m=1

= f VUG dy —8(n— 1)H<q)/n 3lVU )P dy

+2<SZ / ynh,,<q> U(y)—U(y)dy+o(6>

i,j=1

By a symmetry argument we can simplify the last integral to obtain, in a more
compact form,

1 1 —-1)H
3 [ 19wl =y [ 1vup-s@=DE@ [y wup
M R™ R"

+52h,l(q> / Y (y) +o<6>.

Since o _ g—U foralli,l =1, — 1, by (4-9) we get

A% i

Zh”@)f (3L w) ar= IZh”(q)/ ynz (3%0) ar

—H@ [ 2 0)4z,

4 Rn—1
and in light of (4-7) we conclude that
L wws Pdu =1 [ vup—s@=2H@D [ 120, 0)dz+0().
2 M 2 RrJlr 4 Rn—l

By a change of variables, we immediately obtain

2
3 [ a(o)I Wi, P dpty = 5 f a()U*(y)v/8(8y) dy +0(6%) = 0(8%).
M R
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Coming to the boundary integral, we get, by a change of variables, by (4-6), and by
expanding b,

”_2/ b(z)|W5,q|lda:5”_2/ b(52)U2(z, 0)/2(52) dz + O(82)
4 oM 4 Rnfl

”ff U2(z.0)dz+ O(82).
Rn—l

— 5b(q)

Introducing the abbreviation U, (z) = U®"=2/=2(7,0), by (3-15), (3-16) and
(4-6), we have

/ |W51q|(2n72)/(n72):|:£ do
oM

— f §FE=D2Y (U (2, 0)/g(82) dz + 0(5)
Rn—1

:/ Un(z)dz:i:S/ Un(z)an(z,O)dz:Fgeln(S/ U,(2)dz
Rn—l Rn—l 2 Rn—l

+0(8) + 0(g®) + 0(*Iné),

. (n—2)% _ (n—2)2 (n—2)3
and, since 5 =)~ an—2 TS an—p > Wee
(=22 @n—2)/(n—2)—e
n—2Ee(n=2) [, "] do
__ (n=2)? (n—2)3
o 211—2 Rn—l Uﬂ (Z) dZ :t ¢ 27’[ _2 Rn—l Un (Z) dZ

(n—2)* (n—2)* /
Fe ) Rn_]Un(z)an(z,O)dzj:2(2n_2)8ln8 Rn_uU"(Z)dZ

+0(8)+ 0(®) + 0(£* né).

Notice that, with the choice § = de¢ it holds that 0(8) + O (¢2) + O(¢21n8) = o(e)
and eInd = eInd — ¢|ln¢|. At this point we have

Wy =€) +ed 2 1bi) — Ha)) | 026003

(n—2)°

3 m—2)

In d/ U,(z)dz+o(ellngl).
Rnfl

To conclude, observe that

n—1>

/ U%(z,0)dz = w,—1I'"; and / Un(2)dz = wp_ 1 1""?
Rn—1 Rn—l
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where
o

* N
=
p /O (4527 &

The conclusion follows after we observe that I,’l’:lz =
[Almaraz 2011b, Lemma 9.4(b)]).

n—3
2(n— )

I’ (foraproof see
O

4.2. Proof of Theorem 1. Let us introduce

1(d, q) = a,dg(q) — BnInd.

If go is a local minimizer of ¢(g) with ¢(q9) > 0, set dy = B,/ (x,(q0)) > O.
Thus the pair (dy, go) is a critical point for I. Moreover, since there exists a
nelghborhood B such that ¢(q) > ¢(q0) on 9B, itis posmble to find a nelghborhood
BcC la, b] x oM, (dy, qo) € B such that I(d q) > I(do qo) for (d, q) € 9B. Since,
in the subcritical case, by (i) of Proposition 5 we have

I.(d, q) = ca(e) + €l (d, q) + o(e),

we get that for ¢ sufficiently small there is a (d*, ¢*) € B such that Weas, g+ +Pear, g+
is a critical point for /. Then, by (i) of Proposition 5, Weg+ ¢+ + Peax ¢+ € His a
solution for problem (1-5) in the subcritical case.

The proof for the supercritical case follows in a similar way. ([

4.3. Some technicalities. If U is a solution of (2-5), then the following hold:

4-7) /t|VU|2dzdt=%/ U?(z,0)dz,
n Rn—l
+
(4-8) / t|VU|2dzdt:2/ 110, U|* dz dt,
" "
n—1 1
4- UP? == 2 ,
(4-9) /;lng,m dz dt 4/RHU (z,0)dz

Proof. To simplify the notation, we set
n=(z,t)eR% where zeR" ' and > 0.

The first estimate can be obtained by integration by parts, taking into account that
AU =0. Indeed,

n
[ mvorsi==3" [ vatnavis=- [ vaus~ [ wusves
RY —1 /R i 4

_ 1 2180 — 1 2
= Z/Kan[u 1én Z/I;R"IU (z,0)dz.
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To obtain (4-8), we proceed in a similar way: since AU =0 we have

oz_/
R

n
:/ 2nn|8nU|28n+Z/ n2oUdkU 8n
R =1 /R

1
=/ 2nn|anU|28n+§f Mada VU 61
R R"

n
o
/R

so (4-8) is proved. Now (4-9) is a direct consequence of the first two equalities. In
fact, by (4-8) we have

n—1
[ mivorsn=[ 3 wurs+ [ mio,or s
Rn Rn n

+ + =1 RY

n
AUR28,U 8y = Z/ QU n20,U]8n
=1 /R

2nn|atU|26n—/ M| VU|* 8,

n
+ +

n—1
1
— [ Y0P+ [ mivuren
+ i=1 +

Thus,

n—1 1

|om X owiom=3 [ mivure
+ i=1 +

and in light of (4-7) we get the proof. (]
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