NON-SIMPLE BLOW-UP FOR SINGULAR LIOUVILLE EQUATIONS
IN UNIT BALL
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ABSTRACT. We investigate the existence of blowing-up solutions to the following singular Liouville
problem

—Au = AVy(Jz|)e" —4xNdy in Bi, u=0 on dBy,
where B is the unit ball in R? centered at the origin, Vi (|z|) is a positive smooth potential, N is
a positive integer (N > 1). Here 8o defines the Dirac measure with pole at 0, and A > 0 is a small
parameter. If the potential Vi (|z|) satisfies some suitable assumptions in terms of the first 2(N +1)
derivatives at 0, then we find a solution which exhibits a non-simple blow-up profile as A — 0.
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1. INTRODUCTION

Given © a smooth and bounded domain in R? containing the origin, consider the following
Liouville equation with Dirac mass measure
— Au= AV)(z)e" —4nNdy in Q,
{ u=0 on 0N). (1.1)
Here ) is a positive small parameter, V) is a positive and uniformly (with respect to A) bounded
potential, dg denotes Dirac mass supported at 0 and N is a positive integer.

It is well known that solutions to singular Liouville equations of the type (1.1) exhibit blow-up
behaviour. Consequently, problem (1.1) and its variants find many applications in mathematics
and science. In particular, singular Liouville equations arise in the study of vortices in a planar
model of Euler flows (see [12]). In vortex theory the interest in constructing blowing-up solutions
is related to relevant physical properties, in particular the presence of vortices with a strongly
localised electromagnetic field.

Due to the large amount of applications in which blow-up phenomenon occurs, there has been
an increasing need for the development of the analysis of blow-up solutions for singular Liouville
equations. The asymptotic behavior of a family of blowing up solutions u; can be referred to the
papers [6], [8], [18], [19], [21], [23] for the regular problem, i.e. when N = 0. An extension to
the singular case N > 0 is contained in [2]-[4]. If a blowup point p is either a regular point or a
“non-quantized” singular source, the asymptotic behavior of u; around p is well understood (see
(2,4, 7,8, 15,17, 31, 32]). As a matter of fact, uy satisfies the spherical Harnack inequality around
0, which implies that, after scaling, the sequence u; behaves as a single bubble around the maximum
point. However, if p happens to be a quantized singular source, the so-called “non-simple” blowup
phenomenon does happen (see [16, 27, 28, 29]), which is equivalent to stating that uj violates the
spherical Harnack inequality around p. The study of non-simple blowup solutions, whether or not
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the blowup point has to be a critical point of coefficient functions, has been a major challenge for
Liouville equations and its research has intrigued people for years. Recently significant progress has
been made by Kuo-Lin, Bartolucci-Tarantello and other authors ([5, 10, 16, 27, 28, 29]. In [27] and
[28] Harnack inequalities and up to second order vanishing conditions for non-simple blow-ups are
obtained. The “non-simple blowup ” assumption in these vanishing theorems is essential, without
it Wu [30] constructed blowup solutions with non-vanishing coefficient functions. When nonsimple
blowup solutions occur, it is established in [3] and [16] that there are N + 1 local maximum points
evenly distributed on S! after scaling according to their magnitude.

The case N € N is more difficult to treat, and at the same time the most relevant to physical
applications. Indeed, in vortex theory the number N represents vortex multiplicity, so that in
that context the most interesting case is precisely when it is a positive integer. The difference
between the case N € N and N ¢ N is also analytically essential. Indeed, as usual in problems
involving concentration phenomena like (1.1), after suitable rescaling of the blowing-up around a
concentration point one sees a limiting equation which, in this case, takes the form of the planar
singular Liouville equation:

—AU = ¢eY — 47N, / eVdz < oo;
RQ

only if N € N the above limiting equation admits non-radial solutions around 0 since the family of
all solutions extends to one carrying an extra parameter (see [22]). This suggests that if N € N and
the blow-up point happens to be the singular source, then solutions of (1.1) may exhibit non-simple
blow-up phenomenon.

So, from analytical viewpoints the study of non-simple blowup solutions is far more challenging
than simple blowup solutions, but the impact of this study may be even more significant because
they represent certain situations in the blowup analysis of systems of Liouville equations. Indeed,
if local maxima of blowup solutions in a system tend to one point, the profile of solutions can be
described by a Liouville equation with quantized singular source. For all this reasons, it is desirable
to know exactly when non-simple blowup phenomenon happens.

However, the question on the existence of non-simple blowing-up solutions to (1.1) concentrating
at 0 is far from being completely settled. A first definite answer is provided by [11] which rules out
the non-simple phenomenon for (1.1) if the potential V' is constant: more precisely it is established
that there is no non-simple blowup sequence for (1.1) with V' = const., even if we are in the presence
of multiples singularities ), N;d,,. Apart from this, many open problems are still usolved and only
specific cases have been addressed: in [10] the construction of solutions exhibiting a non simple
blow-up profile at 0 is carried out for equation (1.1) with V' = 1 provided that €2 is the unit ball
and the weight of the source is a positive number N = N, close an integer N from the right side.
On the other hand, in[12], for any fixed positive integer N, it is proved the existence of a solution
to (1.1) with V' = 1, where § is replaced by d,, for a suitable py € Q, with N + 1 blowing up
points at the vertices of a sufficiently tiny regular polygon centered in py; moreover the location of
py is determined by the geometry of the domain in a A—dependent way and does not seem possible
to be prescribed arbitrarily. To our knowledge, the existence of non-simple blow-up phenomenon
for (1.1) for a fixed V and a fixed N independent of X is still open, even in the case of the ball: the
only example is constructed in [9] for a special class of potentials of the form V (|=|V*1).

In this paper we investigate the existence of non-simple blow-up solutions when € is the unit
ball By centered at the origin and the potential V) is radially symmetric:

{_Au:)\V)\(|x|)€u—4ﬂ'N50 in Bl, (1.2)

u=0 on 0B;.
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Now we state the hypotheses on V) that will be used throughout the paper. First we assume
some uniform estimates with respect to A:

(A1) infp, Va(|z|) > ¢ > 0 for a positive constant ¢ independent of A and, without loss of
generality, we may assume V) (0) = 1.

(A2) Vy(|z]) is of class C' in the closed unit ball B and is of class C2¥*+4 in a neighbourhood
U of 0; moreover

Valler@y)» IValloev+ay < €
for a positive constant C' independent of A.
Furthermore we postulate a crucial vanishing condition on the second and the higher derivatives
of V at 0 up to the order 2N, and finally we require an upper bound on the 2(N + 1) derivative!:

(A3) VI'(0) > 0 for all A > 0, AN+T = o(V{(0)), VI(0) = o(A¥+3).
(A4) the following holds: '
VE(0) < CV{(0) Vi=1,...,N;

VN (0) < 202N +2)1 — ¢
for positive constants ¢, C' independent of .

In the following G(z, y) is the Green’s function of —A over Q under Dirichlet boundary conditions
and H(x,y) denotes its regular part:
1

1
H = ——1 .
(,y) = G(z,y) — 5 log P
When 2 is the unit ball B; we have the explicit formula for H:
1
H(z,y) = glog (\x| ), x,y € By. (1.3)

Theorem 1.1. Assume that hypotheses (A1) — (A2) — (A3) — (A4) hold. Then, for X sufficiently
small the problem (1.2) has a family of solutions uy blowing up at the origin as A — 07 :

T
VTP

Ae' — 8m(N +1)d¢ in the measure sense.

More precisely there exist p = p(A) > 0 and b = b(\) € By in a neighborhood of 0 such that u)
satisfies

uy + 47 NG(z,0) = —2log (uQ(NH) + 2Nt = b?) + 87 H (2N b) + 0(1)
in H'-sense, where?
N+1
pPENTD X b~ (V(0)) (1.4)
In particular, by (A3), pN 1 = o(b).

The solution in Theorem 1.1 reveals a non-simple blow-up profile: indeed, denoting by S, ..., Sn
the NV + 1 complex roots of b, since the rate of convergence 3; — 0 is lower than the speed of the
concentration parameter p — 0 (see estimate (1.4)), uy develops a branch of NV 4 1 local maximum
points concentrating at 0 which are arranged as satellites close to the vertices j; of a regular (N +1)-
polygon. The analysis shows that the configuration of the limiting local maxima is determined by
the interaction of two crucial aspects: the rate of convergence V)'(0) — 07 and the boundary
effect, represented by the Robin function H(z,z). On the other hand, the existence of this kind

I3We use the notation a) = o(bA) to denote quantities which in the limit A — ot verify ‘;—; — 0.

2We use the notation ~ to denote quantities which in the limit A — 0T are of the same order.
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of non-simple blow-up is unknown if V{’(0) is uniformly bounded from below away from 0 or if
VY (0) <0.

The proofs use singular perturbation methods which combine the variational approach with a
Lyapunov-Schmidt type procedure. Roughly speaking, the first step consists in the construction
of an approximate solution, which should turn out to be precise enough. In view of the expected
asymptotic behavior, the shape of such approximate solution will resemble, after the change of varia-
bles &+ z'/N+1) " a bubble of the form (2.6) with a suitable choice of the parameter § = §(\, b).
Then we look for a solution to (1.2) in a small neighborhood of the first approximation. As quite
standard in singular perturbation theory, a crucial ingredient is the nondegeneracy of the explicit
family of solutions of the limiting Liouville problem (2.5), in the sense that all bounded elements
in the kernel of the linearization correspond to variations along the parameters of the family, as
established in [1]. This allows us to study the invertibility of the linearized operator associated
to the problem (1.2) under suitable orthogonality conditions. Next we introduce an intermediate
problem and a fixed point argument will provide a solution for an auxiliary equation, which turns
out to be solvable for any choice of b. Finally we test the auxiliary equation on the elements of the
kernel of the linearized operator and we find out that, in order to find an ezact solution of (1.2),
the location of the maximum points, which is detected by the parameter b, should be a zero for a
reduced finite dimensional map. We point out that the two scales of concentration of b — 0% and
VY'(0) — 07 appear coupled at almost every step of the proof, so if V}'(0) < 0 the method breaks
down since we are unable to catch a nontrivial zero b for the reduced problem.

Let us comment on the assumption (A3) where a suitable vanishing rate for V}'(0) is required:
the lower bound on V}’(0) assures that a non symmetric scenarios occurs for equation (2.4) since
it distinguishes the blowing-up from the radially symmetric one (see estimate (1.4)); whereas the
upper bound on V{’(0) guarantees that the non simple blow up solutions can still be accurately
approximated by global solutions by allowing an a priori estimate for the error which turns out to
be is sufficiently small.

The rest of the paper is organized as follows. Section 2 is devoted to some preliminary results,
notation, and the definition of the approximating solution. Moreover, a more general version
of Theorems 1.1 is stated there (see Theorem 2.1). In Section 3 we sketch the solvability of
the linearized problem by referring to [13] and [14] for the proof. The error up to which the
approximating solution solves problem (1.2) is estimated in Section 4. Section 5 considers the
solvability of an auxiliary problem by a contraction argument. In Section 6 we complete the proof
of Theorem 1.1. In Appendix A we collect some results, most of them well-known, which are usually
referred to throughout the paper.

NOTATION: In our estimates throughout the paper, we will frequently denote by C > 0, ¢ > 0
fixed constants, that may change from line to line, but are always independent of the variables
under consideration.

2. PRELIMINARIES AND STATEMENT OF THE MAIN RESULTS

We are going to provide an equivalent formulation of problem (1.2) and Theorem 1.1. Indeed,
let us set

a:=N+12>2
and let us observe that, setting v the regular part of u, namely
1
v=u+4r(a —1)G(z,0) =u+2(a — 1) log —, (2.1)

|z
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problem (1.2) is then equivalent to solving the following boundary value problem

{ — Av =Mz DV (|z))e’  in By 22)

v=0 on OB;

Here G and H are the Green’s function and its regular part as defined in the introduction.

In what follows, we identify # = (z1,22) € R? with x; + ize € C and we denote by zy the
multiplication of the complex numbers x,y and, analogously, by % the power of the complex
number .

Since the solutions considered in the paper are %ﬂ—symmetric, we can rewrite problem (2.2) as a

regular Liouville problem: more precisely, denoting by z= the complex a-roots of x, the change of

variables
1

w(z) =v(za) (2.3)

transforms problem (2.2) into a (regular) Liouville problem of the form

A 1 .
—Aw = JV)\(\Q:M)ew in By .
w=20 on 0B
Theorem 1.1 will be a consequence of a more general result concerning Liouville-type problems.
In order to provide such a result, we now give a construction of a suitable approximate solution for

(2.4). We can associate to (2.4) a limiting problem of Liouville type which will play a crucial role
in the construction of blowing up solutions as A — 0%:

(2.4)

—AW =" in R? V@ dy < +oo. (2.5)
R2

All solutions of this problem are given, in complex notation, by the three-parameter family of
functions

802
%% =log———"—55 0>0,beC. 2.6
57[3(1:) 0g (52 + |$ — b|2)2 > U, b€ ( )
The following quantization property holds:
eWor@) gz = 8. (2.7)

R2
Thanks to the radial symmetry of the problem, up to a rotation of the coordinates it is not restrictive
to assume our bubble centered on the positive z1-axis, which corresponds to consider b := (b,0)
with b > 0. Therefore, in the following we agree that

W,\(ac) = W57b(113), 5, b > 0,
where the value 6 = §(\,d) is defined by

A 1 A 1
Db Db ) (2.9
We point out that the diagonal H(b,b) appearing in (2.8) is called the Robin function of the
domain and in the case of the ball it takes the form

1
H(z,x) = %log(l —|z|?), z€ B

according to (1.3). To obtain a better first approximation, we need to modify the function W) in
order to satisfy the zero boundary condition. Precisely, we consider the projection PW) onto the
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space H{(Bj), where the projection P : HY(RY) — H{(Bj) is defined as the unique solution of the
problem
APv=Av in By, Pv=0 on dB;.
We recall that the regular part H(z,b) of the Green function, defined in (1.3), is harmonic in B
and satisfies H(z,b) = 5= log |z — b| for « € dBy; a straightforward computation gives that for any
x € 0B
PW) — W) + log (86%) — 87 H (z,b) = —W) + log (86%) — 4log |z — b|
2

— 2log (1 + \wibP) = 0(8?)

with uniform estimate for x € 9B; and b > 0 in a small neighborhood of 0. Since the expression
PWy — Wy + log (852) — 8mH(x,b) is harmonic in Bj, then the maximum principle applies and
implies the following asymptotic expansion

PW)y =W, — log (86%) + 87 H (z,b) + O(5*)

= —2log (6% + |v — b]?) + 87 H (x,b) + O(6?) 2

uniformly for € By and b > 0 in a small neighborhood of 0.
We point out that, in order to simplify the notation, in our estimates throughout the paper we
will describe the asymptotic behaviors of quantities under considerations in terms of & = d(\, b)

instead of the parameter A of the equation. Clearly according to (2.8) ¢ has the same rate as )\%,
so at each step we can easily pass to the analogous asymptotic in terms of \: for instance, in (2.9)
the error term “O(62)” can be equivalently replaced by “O(\)”.

We shall look for a solution to (2.4) in a small neighborhood of the first approximation, namely
a solution of the form

wy = PWy + ¢,,

where the rest term ¢, is small in H}(B;)-norm. Motivated by the symmetric setting of our
problem, we consider the subspaces H&S(Bl) made up of functions which are symmetric with
respect to the xo-axis:

Hg o(B1) = {v € Hy(B1) | w(z) = w()}.
Here, using the complex notation, Z is the conjugate of x: & = (z1, —x2). Clearly, PW) € H&S(Bl)
if b > 0 and we shall look for a rest term ¢, in H&S(Bl).
In order to state the main theorem for problem (2.4), let us reformulate the four assumptions

(A1) — (A4) in an equivalent way according to the new framework in terms of « instead of N with
the vanishing estimates written in terms the new parameter ¢ in the place of A:

(A1)* infp, Va(Jz]) > ¢ > 0 for a positive constant ¢ independent of § and, without loss of
generality, we may assume V,(0) = 1.
(A2)* Vy(]x]) is of class C! in the closed unit ball By and is of class C?**2 in a neighbourhood U
of 0; moreover
MAller@,ys Vallezeszwy < €

for a positive constant C independent of 4.
2(a—1) 2(a—1)

(A8)" V3(0) >0, 6% = o(1(0)), V3/(0) = o(6"+ ).
(A4)* the following holds:

VE(0) < OO0 Vi=1,...,a—1
V22(0) < 2(2a)! — ¢
for positive constants ¢, C' independent of §.
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A non symmetric blow-up occurs for problem (2.4), as stated in the next theorem; more precisely,
we provide a solution which develops a bubble centered at a point (b,0) = b > 0; and since the
rate of convergence b — 07 is lower than the speed of the concentration parameter 6 — 0 (see
estimate (2.10)), the blowing up turns out to be non symmetric in the first approximation.

Theorem 2.1. Assume that hypotheses (A1)* — (A4)* hold. Then, for \ sufficiently small the
problem (2.4) has a family of solutions wy satisfying

wy = —2log (0* + |z — b|*) + 87 H(z,by) + o(1)
in H'-sense, where
by ~ (V}'(0))2-D. (2.10)
In particular, by (A3)*, 6 = o(b).

In the remaining part of this paper we will prove Theorems 2.1 and at the end of Section 6 we
shall see how Theorems 1.1 follows quite directly as a corollary.

We end this section by setting notation and basic well-known facts to be used in the rest of the
paper. Given D a bounded domain, we denote by || - || and || - ||, the norms in the space Hg (D)
and LP(D), respectively, namely

lull = llulgapy, Il = llullzopy  Vu € Hy(D).
Next we recall the well-known Moser-Trudinger inequality ([20, 26)):

Lemma 2.2. There exists C > 0 such that for any bounded domain D in R?
amu?
/mwwgam Vu € Hy (D),
D
where |D| stands for the measure of the domain D. In particular, for any ¢ > 1

lelly < C|Djsemi=lI" vy € HY(D).

As commented in the introduction, our proof uses the singular perturbation methods. For that,
the nondegeneracy of the functions that we use to build our approximating solution is essential.
Next proposition is devoted to the nondegeneracy of the finite mass solutions of the Liouville
equation (see [1] for the proof).

Proposition 2.3. Assume that £ € R? and ¢ : R — R solves the problem

8 :
ajjgjgpp¢@nR3 uéﬁv¢®ﬂ%k<:+m. (2.11)

Then there exist cg, c1, ca € R such that

d(2) = coZo + 121 + ca 2o,

R —

—A¢ =

ZQ(Z) ,_ Im(z — f)

1—1|z—¢?
Z0(2) = Y

Tl4 |-

3. ANALYSIS OF THE LINEARIZED OPERATOR

According to Proposition 2.3, by the change of variable z = §z, we immediately get that all
solutions v of
802

—AY = (02 + |z — b|2)

5P = ey in R / \Vop(z)|*dx < +oo.
R2
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are linear combinations of the functions

_ 2 —lx—=b? (z) = 0Re(x—b) o (2) = 0lm(z — b)
62+ |z — b27 7o 02 + |z — pJ27 O 82 + |z — b

We introduce the projections PZgb onto H}(By). It is immediate that

202
PZ3y(x) = Z3y(x) + 1+ O (6%) = Zil et 0(8?%) (3.1)

Z3,(x)

and
PZ]y(x) = Z,(x) + O(0) for j = 1,2 (3.2)
uniformly with respect to 2 € By and b > 0 in a small neighborhood of 0. Clearly PZE\),PZ}\ are
symmetric with respect to the zo-axis, i.e. PZY, PZ; € H(%’S(Bl).
We agree that Z4 = ngb for any j = 0,1, 2, where § is defined in terms of A and b according
to (2.8). Let us consider the following linear problem: given h € H&S(Bl), find a function ¢ €
H&S(Bl), and a constant ¢; € R satisfying

A
— g = SVa(|ala)eP g = Ah+ 1 Z3e™
@ (3.3)
V¢VPZL =0
By

In order to solve problem (3.3), we need to establish an a priori estimate. For the proof we refer
to [13] (Proposition 3.1) or [14] (Proposition 3.1).

Proposition 3.1. There exist A\g > 0 and C > 0 such that for any A € (0, \), any b > 0 in a small
neighborhood of 0 and any h € Hj ((B1), if (¢,c1) € Hy ((B1) X R solves (3.3), then the following
holds

¢l < Cllogd[||All.
For any p > 1, let
is: LP(B1) — Hj(By) (3.4)
be the adjoint operator of the embedding i, : H}(B1) < L#(Bl), ie. u=iy(v) if and only if
—Au =wv in By, u =0 on dB;. We point out that 7 is a continuous mapping, namely
lip ()]l < epllvllp, for any v € LP(B), (3.5)
for some constant ¢, which depends on p. Next let us set
K := span {PZ}\}
and

K+ .= {¢ € Hy ,(B1) - V¢VPZidx = o}

By
and denote by

II: Hy(B) = K, II":Hj(B)— K"
the corresponding projections. Let L : K — K= be the linear operator defined by

1 . 1
L(9) = — I (i3 (WA (2f+) e ™26) ) = 6. (3.6)
Notice that problem (3.3) reduces to

L(¢)=1th, e K+

As a consequence of Proposition 3.1 we derive the invertibility of L.
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Proposition 3.2. For any p > 1 there exist Ao > 0 and C > 0 such that for any A € (0, Ag), any
b > 0 in a small neighborhood of 0 and any h € K+ there is a unique solution ¢ € K+ to the
problem

L(¢) = h.

In particular, L is tnvertible; moreover,
IL7H] < Cllog .

Proof. Observe that the operator ¢ — II* (i AV (2|« ) PWxg)) is a compact operator in K+. Let

us consider the case h = 0, and take ¢ € KL with L(¢) = 0. In other words, ¢ solves the system
(3.3) with A = 0 for some ¢; € R. Proposition 3.1 implies ¢ = 0. Then, Fredholm’s alternative
implies the existence and uniqueness result.

Once we have existence, the norm estimate follows directly from Proposition 3.1. g

4. ESTIMATE OF THE ERROR TERM

The goal of this section is to provide an estimate of the error up to which the approximate
solution PW), solves problem (2.4). First of all, we perform the following estimates.

Lemma 4.1. Let v =0,1,2 and p > 1 be fixed. The following holds:
Il —bPe™ |, < COT65, |llz — bS], < O55 25 (4.1)
uniformly for b > 0 in a small neighborhood of 0.

Proof. We compute

— P
bl WP — p52p/ |z de < 8P§P—2(p—1)
llo o =g [ e e <

’Z‘WJ

———d
we (L+ 222"

Taking into account that the last integral is finite for v = 0,1,2 and p > 1 we deduce the first part
of (4.1). To prove the second part it is sufficient to observe that by (2.9) and by the choice of § in
(2.8) we derive

\ePWa — 87;5\2€W,\+O(1) — M (1 4+ 0(1)). (4.2)

O
Lemma 4.2. Assume that hypotheses (A1)* — (A4)*. Then the following holds

1
Vi ’1“5 @ )
Blle) _ o5 > 5 VA O] Re (2 — )
Va(ba) OéVA w) = (20)

‘QLH

+Zo(vA (0)[25% [z = b2) + O(|]z — b2 ) + O

uniformly for x € By and b > 0 in a small neighborhood of 0.

Proof. According to assumption (A2)* we have

Va(lz]) =1 Zi:

‘22 + O(|x’2a+2)
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uniformly for z € By. Using that for i = 1,...,a we have (14 2Rey+ |y| )i =1+ 2ZRey+O(ly|?)

uniformly for y € R?, we get

S

2|5 = (]m —b+ b[Q)‘i - (]w — b% + [b[2 + 2bRe (z — b))

, _ B2\ &
_yby?ﬁ<1+2Re(i b, le b2b| )

A 2i Re (z — b) |z — b|?
—|b|a<1+ab+0< 7

i 2 i—a i—
= [b|« + Ezlb|2a Re (z — b) +o(b2 p:-b\?)

uniformly for € By and b > 0 in a small neighborhood of 0. Then we obtain

1

i 2i at1l
201 V0) |z« + O(jz*")

1
Wa(lz|a) =1+

Eﬂg

=1

«

2 2 2 v 2 Zi—a .
G RO + 23 G O Re =

0(vfi<o>|b\2%“|z —bP) + O ) + Oz — b2

1+

-
I

Eﬂa

+

-

1

7

uniformly for x € B; and b > 0 in a small neighborhood of 0.

Finally, using that V(b ) =1+> 0" 17 Vfl( )|b|% + 0(62%1) we deduce the thesis.

Let us fix M > 0 a sufficiently large number to be chosen later and set I the interval
L 1 " STy " STy
Iy = M(V’\ (0))20=0, M(Vy(0))2C=1 1.

Now we are in the position to provide the error estimate for b € Iy.

Proposition 4.3. Assume that hypotheses (A1)* — (A4)* hold and define

Ry:=—APW)y — %VA(W!%)@PWA =" - %VA(\xﬁ)ePW*-

Then the following holds

«

2 Z . 2i—a
Ry =™ <4b— —Vi(0)]b] =
aVA(bi);@Z)! g

+ e (S0 0(VOIF o o) +0(08) + Ol ~ )

i=1

)Re(m—b)

uniformly for x € By and b € I\. Moreover for any p > 1

|RAll, < Ch3* 25

uniformly for b € I.

(4.4)
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Proof. By (2.9) and the choice of ¢ in (2.8) we derive

A 1
EV/\(‘M")ePWA =

1 2
‘r/\(|x|a)ewk—&-&rH(Z’,b)—I—O((S )
80242

1
_ Wlzl®) w, se(r@n)-H08)+0(62)

_ ) e eSﬂ(H(ac,b)—H(b,b)) (1 + 0(52)) ]

Using the expression of H given in (1.3) we compute
ST(H@H)—H(bD) _ Alog(blo—1)—4log1—p?) _ [0z —b) — (1 = »*)[*

(1—b2)4

=1—4bRe (w — b) +O0(*) + O(|z — bJ?).

=1—-4b

Then (4.5) becomes

AVAG%’%)@PWA = we‘% - 4bMeW*Re (x —b)
V(b=) V(b=) (4.6)
4 e (0(53) +0(5%) + 0|z — b\2)>.

Using the expansion provided by Lemma 4.2 into (4.6), we have

[0}

! 2i %T_a — e\r —
T 2 o 10)Re o - 1)

A
SVA(lz]7)ePWr = W g e
[0

4o (ZO( OBl = ) + O~ 67 + 0% + 0 "H)

and (4.4) follows using that § = o(b) and B2t = 0(db) uniformly for b € I according to assumption
(A3)*. So, by applying Lemma 4.1 we get for any p > 1

Il < (33 OIS+ SV OIS 4 +7)575"
i=1

Using again that 0 = o(b) if b € I, we also get 52“)‘21'*7@ < 5]b[2i;a
estimate becomes

for b € Iy; so the above LP

|Ballp < c(azw Ol

=1

“ 4 65)5‘2*

Finally, according to (A4)*, for every i = 1,...,a we get

i 2i—«
V(0)][b] "=

and last part of the thesis follows. O

< OIV(0)||b] 5= < CVI(0)b%5% < Cb Wb e Iy
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5. THE NONLINEAR PROBLEM: A CONTRACTION ARGUMENT

In order to solve (2.4), let us consider the following intermediate problem:

A 1
— A(PWy +¢) — gvA(]:):\E)ePW*J”b = ch/{eW*,
(5.1)

¢ € Hy ,(By), VoV PZydx = 0.
By

Then it is convenient to solve as a first step the problem for ¢ as a function of b.
Let us rewrite problem (5.1) in a more convenient way. In what follows we denote by N :
Hj ((B1) — K+ the nonlinear operator

A
N(¢) =11+ <¢;<O[QVA(\Q;|$)@PWA(€¢ -1- ¢))> .
Therefore problem (5.1) turns out to be equivalent to the problem

L(¢)+ N(¢) =R, ¢eK~" (5.2)

where, recalling Lemma 4.1,

- A 1
= It (i} =t ( PWy— i 5 2)eP"a) )
R=11* (1)) =10 (P93 i 25V ol
We need the following auxiliary lemma.

Lemma 5.1. For any p > 1 and any ¢1,p2 € HY(B1) with ||¢]|1, ||[¢2]| < 1 the following holds

le?* — ¢1 — €2 + pall, < Clldn]l + 02l)llor — 2], (5:3)

p2

IN(B) ~ N(@2)ll < €6~ (lall + la)llér — el (5.4)

uniformly for b > 0 in a small neighborhood of 0.

Proof. A straightforward computation gives that the inequality |e® —a—eb4-b| < elal*1¥l(|a|+|b])|a—b|
holds for all a,b € R. Then, by applying Holder’s inequality with é + % + % =1, we derive

le?t — 61— ? + ol < Clle |y ([lg1llpr + I B2llpr) |61 — P2llpe

and (5.3) follows by using Lemma 2.2 and the continuity of the embeddings H{(B;) C LP"(B;) and
HE(By) C LPY(By). Let us prove (5.4). According to (3.5) we get

1
IN(¢1) = N(2)[| < ClIAVA(Jz]=)e”" (e = d1 — ™ + d2) |,
and by Holder’s inequality with % + % =1, we derive
1
IN(¢1) = N(¢2)[| < ClIAVA(Jz]=)e” |2l — g1 — e + a|[lpg

< VAl =)e™ e (lloll + [120)li61 — da]

by (5.3),
and the conclusion follows by Lemma 4.1. O

Problem (5.1) or, equivalently, problem (5.2) turns out to be solvable for any choice of point b
in the interval I, provided that A is sufficiently small. Indeed we have the following result.
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Proposition 5.2. Assume (A1)* — (A4)* hold and let € > 0 be a fized small number. Then there
exists Ao > 0 such that for any X € (0,\) and any b € I there is a unique ¢y = Prp € Kt
satisfying (5.1) for some c1 € R and

[pall < 8'%b. (5.5)
Moreover the map b € I — ¢ € HY(B1) is continuous.

Proof. Since problem (5.2) is equivalent to problem (5.1), we will show that problem (5.2) can be
solved via a contraction mapping argument. Indeed, in virtue of Proposition 3.2, let us introduce
the map
T:=L YR-N(¢), ¢ecK=
Let us fix p > 1 sufficiently close to 1. By (3.5) and Proposition 4.3, we get
IR|| < Cbs'~3. (5.6)
Next, by (5.4),
IN(¢1) = N(@2)|| < C52([nll + [l @2l |61 — Gall - Vb, b2 € Hy(B), [lnl, llgall < 1. (5.7)
In particular, by taking ¢o = 0,
IN(@)Il < C5™3(|g]* Vo € Hy(Br), 6] < 1. (5.8)

We claim that T is a contraction map over the ball
B:={oe K |llgl < v~}

provided that A is small enough. Indeed, combining Proposition 3.2, (5.6), (5.7), (5.8), for any
¢ € B we have

£

IT()I < Cllogd[ (1R + [N()[l) < Cllogd| (b5' 3 +b6°7%) < bs' <.
Similarly, for any ¢1,¢2 € B

IT(81) — T(82) < Cllog o] [N (1) — N(éa) | < €5~ |1og 8|16 + lsel)liér — dall < 21161 — dall

Uniqueness of solutions implies continuous dependence of ¢\ = ¢ on b. O

6. PROOF OF THEOREMS 1.1 AND THEOREM 2.1

During this section we assume that the crucial assumption (A1)* — (A4)* of Theorem 2.1 hold.
After problem (5.1) has been solved according to Proposition 5.2, then we find a solution to the
original problem (2.4) if b € I is such that

Ccl = 0.
Let us find the condition satisfied by b in order to get ¢; equal to zero.

Proof of Theorem 2.1. We multiply the equation in (5.1) by PZ; and integrate over B:

A
V(PWy + ¢x)VPZydx — 2/ Vi (|| "Wt PZlda
b e (6.1)

=1 / Z e PZlda.
By

The object is now to expand each integral of the above identity and analyze the leading term. In
the remaining part of the section all the estimates hold uniformly for b € I, without further notice.
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Let us begin by observing that the orthogonality in (5.1) gives
VorVPZidr = | " ¢rZide =0 (6.2)
B1 Bl

and, by (3.2),
2
Wi (712 _ “1 :2
e MZy)*dr + o(1) S/R2 s ]zP)‘*dZ +0(1) 37 +o(1). (6.3)

Using the definition of Ry in Lemma 4.3, (6.2) and (6.3), the above identity(6.1) becomes

/ ZyeM\PZide =
Bl Bl

A 2
/ R\PZ}dx — 2/ V,\(|:l7|é)€PWA(e¢A —~1)PZldx = “mey + o(cy). (6.4)
B o Jp, 3

Let us first estimate the term containing the function ¢y: recalling (6.2)

A
2/ Vy (]2 )ePWa (e —1)Pz;dx_/ Ry(1— ¢®)\PZlda
« Bl Bl

+ [ " —1—¢))PZ)da (6.5)
B

+/ eMo\(PZ} — Z3)da.
By

Now, let us fix & > 0 sufficiently small and p > 1 sufficiently close to 1. Next let 1 < ¢ < oo be
such that % + % = 1. Then, (5.3) with ¢3 = 0 and Proposition 5.2 give

le” =1 = gally < Clloall* < CH?6%7*

and, consequently,
le™ = 1flg < Cllgall < CbS' . (6.6)

Therefore, Lemma 4.1 implies

e (e — 1 — ¢r)PZydz = O([|e™ (e — 1= ¢3)[l1) = O([|e™ Iplle? — 1 — ¢allq)
B1 ) (6.7)
_ 0(b252—2%—25)

Now, by Lemma 4.3
/Bl RA(1 = e”)PZydz = O(||[Ra(e”™ = 1)[|,) = O([| Rallplle?™ —1]4)
=01 ).
Finally by (3.2) and Lemma 4.1
| P on(PZ} = ) = O (8l lxl) = 065" 7). (6.9)

By inserting (6.7)-(6.8)-(6.9) into (6.5), we obtain

)\/ Va(lz]2 ) P2 (e — 1) PZidz = o(bo). (6.10)
B1
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Next, by (4.4), using Lemma A.2, we get

R\PZ\dy = 21§ <4b - 0)[b] 5" )
aVy(b

By 2:1

+0 <52 3 |vfi(0)|yb|2ia‘”) +O(62) + o(5b).
=1

Since VA(bé) =14 0(1) and 6 = o(b) uniformly for b € I, by inserting the above identity and
(6.10) into (6.4) we deduce

z:l =1 (611)

2
= —mcy + o(c).
3
Using again that § = o(b) for b € Iy, we derive 62|b|* = =
can be rewritten as

(5]b| « ) fori=1,...,a. So, (6.11)

« .
1

218 <4b(1 +0(1)) — % > @Vfi(o)
=1

Now, let us set by = M (V) (O))Q(aa*). Taking into account of assumption (A4)* we have

(1 4o(1) = %m + ofer). (6.12)

. 2i—a i—a . 2i—a i—a a
V2(0)b, 5 = M S VE(O)|[V(0)[2eD < CMUSE |VI(0)|7@ D Vi=1,...,a—1
with C' independent of M. By evaluating the left hand side of (6.12) at by we get

a—1

27T(5(V)</(0))2(aa—1) (4M(1 +o(1)) — Z O(M%T*O‘) _ MV)\QO‘(O)W)
i=1

Since %%a <1lfori=1,. — 1, taking into account of assumption (A4)*, we get that the left
hand side of (6.12) evaluated at by 1s positive provided that M is large enough.

Next let us set b_ = (V) ( ))2(e-D 2@-1. Then again by assumption (A4)*
. 2i—a a—2 . 2i—« a— e
VE(0)b_* = M“a VE()[V"(0)|2eD < CM“ |[V/(0)|D Vi=2 ... a

where C' is independent of M. The left hand side of (6.12) evaluated at b_ becomes

216 (V"(0)) 7T (;‘4(1 +o(1)) - éMQT_?(l +o(1)) — Z()(M"?fi))
=2

which is negative for M large enough.
The continuity of the map b — ¢ = ¢, implies that the right hand side of (6.12) has a zero by
in I, so
by ~ (V3/(0)) 7.
For such by we get that (6.12) has only the trivial solution ¢; = 0. That concludes the proof of
Theorem 2.1.

Remark 6.1. We point put that, if V{'(0) > ¢ > 0, (6.12) takes the form

2 v ( )
27T5< i),

2
) + h.ot. = §7rcl + o(c1).
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Consequently we only obtain a zero b > ¢ > 0 for the leading term on the left hand side, so such
zero does not correspond to a non simple blow-up solution.

6.1. Proof of Theorems 1.1. Theorem 2.1 provides a solution to the problem (2.4) of the form
wy = PWy + ¢x
where ¢ = ¢xp, € H{(Bi) satisfies (5.5) and b = by, satisfies (1.4).
Moreover, using (6.6), by Holder’s inequality with % + % =1 we get
1
MVallyl2) (e = e[l = Alle” (e = 1]
< AHeprHpHe““ — 1l
—1
=07 ) = (1),

if p is chosen sufficiently close to 1 and ¢ sufficiently close to 0. Similarly, by Proposition 4.3,

A 1
[ 25 vatrers - o

_op—1
=Rl = 0" 5) = o(1).

Therefore :
1
| S vty — e

= o(1).
Clearly, by (2.1) and (2.3),
ur(2) = wy (2%) — 4n(a — DG(x, 0) = wy (%) — 2(cr — 1) log ’ml‘

solves equation (1.1) and

H)\V)\O.%")eu)‘(x) - a2|x’2(o¢—1)6W>\(xa)H1 — a2H%’1“2(0‘_1)‘/,\(’%“)61”/\(:0&) _ ‘1-‘2(‘1_1)6W>\(5‘3a)

1

=o(1)

A 1
= of| SVallyl=)em ) — M

1
by Lemma A.3. Hence, recalling (2.7) and Lemma A.3,

A VA(|x])e“*d1::a2/ 22DV (|2)e" D da + o(1)
B R2

—a /R Va(ly[5)e" @ dy + o(1) = 87a + o(1).
Similarly for every neighborhood U of 0

)\/UV,\(\:U\)e“Ad:c — 8ma.
Theorem 1.1 is thus completely proved by setting pu® = §

APPENDIX A

In this appendix we derive some crucial integral estimates which arise in the asymptotic expansion
of the energy of approximate solution PW).

Lemma A.1. The following holds:

ez — bldz = O(6), / ez — b]2dx = 16762 | log 8| + O(6?)
Bl Bl

uniformly for b > 0 in a small neighborhood of 0.
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Proof. We compute

1 2|
——dz
r2 (1+]z—0710%) r2 (14 2[%)?

and the first estimate follows. It remains to show the second estimate: to this aim observe that
B(b,1—b) C B(0,1) C B(b,1+ b), so we compute

52|z — b|?
Walz — b|*d :8/ e
e bl =8 | o™

52|z — bf? < &%z —bJ? )
_3 / b o / da
B(b1-b) (02 + [z —b?)? B(b,1+b)\B(b,1—b) (02 + |z — b[?)?
52|$|2 ( 52|$|2 >
= 8/ —————dx+ 0 / T T d
B(01—b) (0% + [z]?)3 B(0,1+b)\B(0,1-b) (02 + |z[?)?

2 1
= 8(52/ L”dz + O <62 2d2'>
p1<izt (14 2[?) Lb o)y < 14t 2]

1
= 852/ — _dz+ 0O(8
<zt 1+ [2[? 2+ 0

= 1676%| log 6| + O(6?).

/ ez — bldr < 86 512 — 6 1b|dz = 85
B1

By

g

Since the key part in the proof of Theorem 2.1 relies in testing the equation (5.1) with PZ} in
order to catch the leading terms, a crucial step consists in the evaluation of some integral estimates,
as provided by the following lemma.

Lemma A.2. The following holds:

" PZIRe (x — b)dx = 215 + O(6?), e PZY ||z — b2dz = O(6%),
Bl Bl

uniformly for b > 0 in a small neighborhood of 0.

Proof. We compute

1
Wizl _ — _os—17)2
. e Z Re (z — b)dx = 8§ /Efsl (AP =TBE (Re(z — 07'b))*dz

_ 1 o102 2

_85/]&2 T e (e (2 — 7 )Pz + 00

_so [ Ay 0(82)

e (L [22)3

= 278 + O(6%)

. . (21)2 — l |z‘2 — L . o
where we have used the identity [. TEE? = 2 Jxe e = 1 Similarly,

Wil 711 7|2 2 S|z — b‘g _os2 | ’3

e M Zy||lx — b|*dx < 86 oo dr =86 33

B r2 (62 + [z — bf?) r2 (14 [2[%)
Taking into account that PZi = Zi + O(d) by (3.2), using Lemma A.l the above integral

estimates give the thesis. O

dz < C6°.

Finally we deduce some integral identities associated to the change of variable x — z% which
appears frequently when dealing with a-symmetric functions.
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Lemma A.3. For any a-symmetric function f € L'(B;) we have that |z|>~1 f(2*) € LY(By)
and

«

L/° 22O fa)de = - [ f(y)dy. (A1)
B B

Proof. Tt is sufficient to prove the thesis for a smooth function f. Using the polar coordinates (p, 6)
and then applying the change of variables (p’,8") = (p*, af)

27
[ el sade = [ap [t e as
B1 0
— i dp/ /‘ZQT" p/f(p/eiel)del
OéQ 0
1 / o / 7 _i0'\12 1p/
=—[dp plf(p'e” )"0
« 0

= [, s
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