EQUIVARIANT SCHRODINGER MAPS IN TWO SPATIAL
DIMENSIONS: THE H? TARGET

1. BEJENARU, A. IONESCU, C. KENIG, AND D. TATARU

ABSTRACT. We consider equivariant solutions for the Schrédinger map problem from R2*!
to H? with finite energy and show that they are global in time and scatter.

1. INTRODUCTION
The Schrodinger map equation in R*™ with values into S, C R? is given by
(1.1) u = u X, Au, u(0) = ug
where p = £1, the connected Riemannian manifolds .S),,
S1=8={y=(yo,y1,52) €R* 1y + 5 +y3 = 1};
So=H={y=(yo.y1,92) €R®: —yi =5 +y5 =1, 45 > O},

with the Riemannian structures induced by the Euclidean metric g, = dy? + dy? + dy3
on Si, respectively the Minkowski metric g 1 = —dy2 + dy? + dy3 on S_;. Thus S is
the 2-dimensional sphere S?, while S_; is the 2-dimensional hyperbolic space H?. With
n, = diag(1, 1, i), the cross product X, is defined by v x, w =1, - (v X w).

This equation admits a conserved energy,

1
Eu) =~ [ |Vul’d
(=3 [ Vil
and is invariant with respect to the dimensionless scaling
u(t, x) — w(\*, \r).

The energy is invariant with respect to the above scaling, therefore the Schrodinger map
equation in R?*! is energy critical.
The local theory for classical data was established in [25] and [21]. We recall

(1.2)

Theorem 1.1 (McGahagan). If ug € H' N H? then there exists a time T > 0, such that
(1.1) has a unique solution in L°([0,T]: H' N H?).

The local and global in time of the Schrodinger map problem with small data has been
intensely studied for the case ;1 = 1 corresponding to S? as target, see [3], [4], [5], [6], [9],
[15], [16]. The state of the art result for the problem with small data was established by
the authors in [6] where they proved that classical solutions (and in fact rough solutions
too) with small energy are global in time. These results are expected to extend to the case
i = —1, corresponding to H? as a target.
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Fellowship and NSF grant DMS-1065710. C.K. was supported in part by NSF grant DMS-0968742. D.T.
was supported in part by the Miller Foundation and by NSF grant DMS-0801261.
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To gain some intuition about the large data problem, one needs to describe the solitons for
(1.1). The solitons for this problem are the harmonic maps, which are solutions to ux Au = 0.
Since H? is negatively curved there are no finite energy nontrivial harmonic maps. In the
case of S? there are finite energy harmonic maps, but they cannot have arbitrary energy.
The trivial solitons are points, i.e. u = @ for some Q € S? and their energy is 0. The next
energy level admissible for solitons is 47; the corresponding soliton is, up to symmetries, the
stereographic projection. Based on this, it is natural to make the following

Conjecture 1.2. a) Global well-posedness and scattering for Schradinger maps from R? x R
into H? holds for all finite energy data.

b) Global well-posedness and scattering for Schrodinger maps from R? x R into S* holds
for all data with energy below 4.

In full generality this remains an open problem. Recently, some progress was made for
the problem with large data in the case of S%. Smith established in [24] a conditional result
for global existence of smooth Schrodinger maps with energy < 4.

In this article we confine ourselves to a class of equivariant Schrodinger maps. These are
indexed by an integer m called the equivariance class, and consist of maps of the form

(1.3) u(r, ) = e™"a(r)

Here R is the generator of horizontal rotations, which can be interpreted as a matrix or,
equivalently, as the operator below

1

_
R = , Ru= Fk x,u.

o = O

0
0

;T‘\L o o O

Here and thereafter we denote by 7, 7
vectors with coordinate representation (1,
corresponds to radial symmetry.

The energy for equivariant maps takes the following form:

(1.4) E(u) = W/OOO <|8Tﬂ(r)|i + T—j(a?(r) + a%(ﬂ)) rdr

If m # 0, then E(u) < oo implies better information about the behavior of u versus the
radial case m = 0, in particular it implies that u; and us have limit zero as r — 0 and
r — 00.

The global regularity question in the case m = 0 and target S*, corresponding to radial
symmetry, has been considered recently by Gustafson and Koo, see [14]. The global regularity
in the case m = 1 and target S? was considered by the authors in [8] where they have shown
that the l-equivariant solutions of (1.1) with energy < 47 are globally well-posed.

In this paper we consider the case when the target manifold is H? and prove the following

the standard orthonormal basis in R3, i.e. the
,0),(0,1,0) respectively (0,0, 1). The case m = 0

Y

)

Theorem 1.3. i) Let p = —1, m # 0 and uy € H' N H? be an m-equivariant function.

Then (1.1) has a unique global in time solution w € L®°(R : H' N H?). In addition Vu, in a

particular frame, scatters to the free solution of a particular linear Schrodinger equation.
it) The above solution is Lipschitz continuous with respect to the initial data in H'. In

particular if uy € H' is a m-equivariant function, m # 0 then (1.1) has a global solution
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u(t) € L>®H" defined as the unique limit of smooth solutions in H' N H®. Scattering also
holds for this solution in a suitable frame.

The statement of the scattering cannot be made precise at this time. We need to introduce
a moving frame on H?2, write the equation of the coordinates of Vu in that frame and identify
there the linear part of the Schrodinger equation. This will be carried out in Section 2.

The result in Theorem 1.3 is natural since the failure of the well-posedness of (1.1) is
expected to be closely related to the existence of finite energy harmonic maps. In the case
of H? there are no harmonic maps, so no obstacles are present. In the case of S* (1 = 1)
the lowest energy nontrivial is 47 and it was shown in [23] that blow-up can occur for maps
with energy 47+.

1.1. Definitions and notations. While at fixed time our maps into the sphere or the
hyperbolic space are functions defined on R?, the equivariance condition allows us to reduce
our analysis to functions of a single variable |z| = r € [0, 00). One such instance is exhibited
in (1.3) where to each equivariant map u we naturally associate its radial component .
Some other functions will turn out to be radial by definition, see, for instance, all the gauge
elements in Section 2. We agree to identify such radial functions with the corresponding one
dimensional functions of . Some of these functions are complex valued, and this convention
allows us to use the bar notation with the standard meaning, i.e. the complex conjugate.

Even though we work mainly with functions of a single spatial variable r, they originate in
two dimensions. Therefore, it is natural to make the convention that for the one dimensional
functions all the Lebesgue integrals and spaces are with respect to the rdr measure, unless
otherwise specified.

Since equivariant functions are easily reduced to their one-dimensional companions via
(1.3), we introduce the one dimensional equivariant version of H',

(15) ||f||§{f} = ||87’f||%2(7"dr) + m2||r_1f||%2(rdr)‘

H
This is natural since for functions u : R? — R? with u(r,0) = ¢™®u(r) (here Ru = k X u
or, as a maftrix, it is the upper left 2 x 2 block of the original matrix R) we have
1
[l g = (2m)2 [|ull gy -

It is important to note that functions in I L enjoy the following properties: they are contin-
uous and have limit 0 both at » = 0 and r = oo, see [11] for a proof.
We introduce H; ! as the dual space to H! with respect to the L? pairing, i.e.

[fllgzr = sup (f,¢)

o1l g1 =1

The elements from H! can be represented in the form f = 8, f; + 771 f, with fi, f» € L?.
Three operators which are often used on radial functions are [9,]7!, [r~™0,]~" and [rd,]~!
defined as

o1 50) == [ s@ds, 0 ) = [ p(s)snas
0. ) == [ Srs
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A direct argument shows that
o)™ fllee Sp 1fllee, 1< p<oo,

(1.6) lr= 0 e Sp I f ey, 1< p <00,
11017 Fllzz S N fller-

The equivariance properties of the functions involved in this paper requires that the two-
dimensional Fourier calculus is replaced by the Hankel calculus for one-dimensional functions
which we recall below.

For k > 0 integer, let J, be the Bessel function of the first kind,

1 ™
Ji(r) = —/ cos(nt — rsinT)dr
T Jo
If Hy =092+ 19, — ’:—2, then Jj, solves HyJi, = —Jj.
We recall some formulas involving Bessel functions

1 J| Jetm
(1.7) Ok = 5 (S = ), (70" (r—’;> = (—1)m

rk+m )

where J_k = (—1)ka
For each k > 0 integer one defines the Hankel transform Fj by

Ff(©) = [ o) s

The inversion formula holds true
f0) = [ Rtre)Fife)ede
0

The Plancherel formula holds true, hence in particular, the Hankel transform is an isometry.
For a radial function f and for an integer k we define its two-dimensional extension
(1.8) Ry(r,0) = ™ f(r)

If f € L? then Ry f € L?; if R, f has additional regularity, this is easily read in terms of JF f.
Indeed for any s > 0 integer the following holds true

(1.9) Rif € H® < &F.f € L*

For even values of s this is a consequence of ARy, f = RyH,f, while for odd values of s it
follows by interpolation.
By direct computation, we also have that for k # 0,

(1.10) Rif e H' & feH, RyfeH'<d.fel?
We will use the following result
Lemma 1.4. i) If f € L? is such that Hyf € L?, with k # 1, then the following holds true

Or
12712+ 02 e k1 e < 1B

1 e 18 such that Hif € then the following holds true
) If f L? h that H,f € L?, th he foll g hold
0. f

r

17 f 1l 2 + |

f
— Sl S Ve



i) If f € L? is such that 0, Hyf € L?, then the following holds true
2f o.f

r r2

17 f 12 + | Iz < 19- Hof |2

w) If f € L? is such that H, f € Hel, then the following holds true
0r f of f
22 + ]

r r2 73

107 fllz2 + 1l Iz S I1H L f Il

v) If f € L? is such that Hyf € H!, then the following holds true

2f of Of 2f
102 sz + 1225 = S8 + 125 = S5l S I1Ha

vi) If f € L? is such that Hyf € H;, with k > 3, then the following holds true

0? 0,
108 le 12 e 4 2L
T T

vit) If f,0,f € L?, then for any 2 < p < 400 the following holds true

1fllze Sp N0 fllzz + [1.f[]z2
viii) If f, H,f € L?, with k > 0, then for any 2 < p < 400 the following holds true
10 fllze Sp 1Hr S|z + (1 f]] 2

Proof. Part i) for k € {0,2} are established in Lemma 1.3 in [8], and the general result for
all £ > 3 follows along the same lines.
For part ii) we use the inversion formula for f and (1.7) to compute

wfz/hh—&mwaéfﬁ@ﬁ@

and the first part of the estimate follows. The estimate for the second term follows from the
form of Hyf.
For part iii) we proceed as above, i.e. use the inversion formula for f and (1.7) to write

&fz/h@—&mvaéﬁﬁﬁﬁ&

f
ez + 15 lee S 1k f L

and conclude with the estimate for |03 f| 2, while the estimate for the second term follows
from the expression of 9, H,.

Parts iv)-vi) follow in a similar manner by using the Hankel transform and (1.7) to derive
the estimates. The details are left to the reader.

vii) and viii) are consequences of the standard Sobolev embeddings.
O

1.2. A few calculus rules. We recall that given y = +1 and two vectors v = *(vy, v9, v3)
and w = "(wy, wy, w3) in R3, their inner product is defined as

(1.11) v, w =g 1(v,w) =", w=viw + vewy + Fvzws,
where 7, = diag(1, 1, ). We define also the cross product

(1.12) v X, w =1, (VX w),
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where v x w denotes the usual vector product of vectors in R?. Simple computations show
that, for 4 = +1 and v, w € R?

v, (v x,w)=w-, (vx,w)=0,
(1.13) (0% 0) 0 (050 10) = 0 0 V) (W0 0) — 0 0)°
(@, 0)pe=a-,(bx,c)
1.3. Energy estimates. In this section we derive properties of v from the finiteness of its

energy F(u) in (1.4) in the case pr = —1 (in the case p = 1 the corresponding estimates are
trivial as all terms come with + sign). We recall that

e’} m2
B = [~ (1000 + 00 - Brar) + T (@) + ) ) v
0
Since u10,11 + U0,y = uzd,uz and u3 = 1 + u? + u3 it follows that

00 — 2 — 2 — = — 2
E(U) — 7T/ (|8Tu1(7“)| :_2|aru2(r)| + (U2aru1u UQaru1>2 + %(ﬁ%(r) + ﬂ%(?‘))) rdr
0 3 3

We also have that
@)+ Br) — (1) — D) = / O,(@ + @) ds
1

S | (Jaa] + |ae]) (10,11 ] + [0, 12])ds

—

|ty | + |ts| |0rtir | + |0y ts)
— sds
S Uus

S [l +jma)

S sup (|ua(s)] + [az(s)]) E(u)

se(l,r

—_

from which we conclude that sup, (g oo [u1(r)| + [u2(r)| S @ (1) + (1) + E(u). Therefore
SUD,(0,00) [U3(7)] S m + w1 (1) + Ua(1) + E(u), hence from the last expression of E(u) we
obtain that @, @, € H!. In particular it follows that @;(0) = @(0) = 0 (in the sense that
the limits exists and equal 0), hence rewriting the above argument on (0, r] instead gives
|ty | oo + |Ua|pe S E(u), |us|pe S m+ E(u). Recalling the last expression of E(u) we obtain

_ _ 1
]l gy + Nla2llgy S E(w)?(m + E(u))

In addition we obtain @5 — 1 € H! with

N

[ = gy < E(u)>(m+ E(u))

2. THE COULOMB GAUGE REPRESENTATION OF THE EQUATION

In this section we rewrite the Schrédinger map equation for equivariant solutions in a gauge
form. This approach originates in the work of Chang, Shatah, Uhlenbeck [9]. However, our
analysis is closer to the one in [5] and [7]. The computations in subsections 2.1 and 2.2 follow
exactly the same lines as the one used in [8]. Then we fix © = —1 as the analysis becomes

more specific to this case.
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2.1. The Coulomb gauge. The computations below are at the formal level as we are not
yet concerned with the regularity of the terms involved in writing various identities and
equations. Implicitly we use only the information v € H ! In subsection 2.4 we prove that
if w € H3 then all the gauge elements, their compatibility relations and the equations they
obey are meaningful in the sense that they involve terms which are at least at the level of
L2

We let the differentiation operators 0y, 01, 0> stand for 0;, 0, 0y respectively. Our strategy
will be to replace the equation for the Schrodinger map u with equations for its derivatives
O1u, Gou expressed in an orthonormal frame v,w € T,S,. We choose v € T,S, such that
v-,v=1and define w = u x, v € T,S,; to summarize
(2.1) v, v =1, v, u=0, W=1UuX,
From this, we obtain
(2.2) w-,v =0, we,w =1, VX, w = pu, WX, u="0
Since u is m-equivariant it is natural to work with m-equivariant frames, i.e.

v =" 5(r), w = e™Pwp(r).

where 0, w (as well as @ from (1.3)) are unit vectors in R3.

Given such a frame we introduce the differentiated fields v, and the connection coefficients
Ak by

(2.3) Y = Okt - v + 0k -, W, Ay = Okv - w.
Due to the equivariance of (u, v, w) it follows that both 1, and Ay are spherically symmetric

(therefore subject to the conventions made in Section 1.1). Conversely, given ¢, and Aj we
can return to the frame (u, v, w) via the ODE system:

Opu = (Rpg)v + (Sp)w
(2.4) OV = — (R )u + Arw
Ohw = —p(SYp)u — Apv

If we introduce the covariant differentiation
Dy = 0x + 1A, ke€{0,1,2}
it is a straightforward computation to check the compatibility conditions:
(2.5) Dy = Dby, 1Lk =0,1,2.
The curvature of this connection is given by
(2.6) D,D;, — Di.D; = i(0,Ar — OpA)) = ipnS(Uidy), 1Lk =0,1,2.

An important geometric feature is that 1, Ay are closely related to the original map. Pre-
cisely, for As we have:
— — —
(2.7) Ay=m(k x,v),w=mk -, (vx,w)=mk -, (pu) = mus
and, in a similar manner,

(2.8) e = mu(ws — ivs)
7



Since the (u, v, w) frame is orthonormal, it follows that |1s|? = m?(u? +u3) and the following
important conservation law

(2.9) [0 + pA3 = pm?

Now we turn our attention to the choice of the (v,w) frame at § = 0. Here we have
the freedom of an arbitrary rotation depending on ¢ and r. In this article we will use the
Coulomb gauge, which for general maps u has the form div A = 0. In polar coordinates this
is written as 0;A; + r~20,4, = 0. However, in the equivariant case A, is radial, so we are
left with a simpler formulation A; = 0, or equivalently

(2.10) Oy, w=0
which can be rearranged into a convenient ODE as follows
(2.11) 0,0 = p(v -, u)0yu — p(v -, Ou)u

The first term on the right vanishes and could be omitted, but it is convenient to add it so
that the above linear ODE is solved not only by v and w, but also by u. Then we can write

an equation for the matrix O = (v, w, u):
(2.12) 0,0 = Mn,0, M=0uNu:=0uQ@u—1u O0,u

with an antisymmetric matrix M.

An advantage of using the Coulomb gauge is that it makes the derivative terms in the
nonlinearity disappear. Unfortunately, this only happens in the equivariant case, which is
why in [6] we had to use a different gauge, namely the caloric gauge.

The ODE (2.11) needs to be initialized at some point. A change in the initialization leads
to a multiplication of all of the v, by a unit sized complex number. This is irrelevant at fixed
time, but as the time varies we need to be careful and choose this initialization uniformly
with respect to ¢, in order to avoid introducing a constant time dependent potential into the
equations via Ay. Since in our results we start with data which converges asymptotically to
koasr — 0o, and the solutions continue to have this property, it is natural to fix the choice
of v and w at infinity,

(2.13) lim o(r,t) = i, lim @(r,t) = —pj
T—00 T—00

The existence of a unique solution v € C((0,400) : R?) of (2.11) satisfying (2.13) is
standard, we skip the details. Moreover the solution is continuous with respect to u in the
following sense

(2.14) 17 = Bl S llu— @l o

2.2. Schrodinger maps in the Coulomb gauge. We are now prepared to write the
evolution equations for the differentiated fields ¥ and v, in (2.3) computed with respect to
the Coulomb gauge.

Writing the Laplacian in polar coordinates, a direct computation using the formulas (2.3)
shows that we can rewrite the Schrodinger Map equation (1.1) in the form

(2.15) o =1 (Dlwl + %?/11 + %Dz%)
8



Applying the operators D; and Dj to both sides of this equation and using the relation (2.6)
for [,k = 1,2 we obtain

Dty =1 (DI(DI + )@/)1 + ! D2D1@/J2> - %%(151&2)1?2
(2.16)

Dytpg =i ((Dl + %)Dz% + T%DzDz%) — S (Yath1)tn

Using now (2.5) for (k,l) = (0,1) respectively (k,l) = (0,2) on the left and for (k,[) = (1,2)
on the right we can derive the evolution equations for v,,, m = 1, 2:

Doipy =1 (Dl(Dl + l) + i2D2D2> Y1 — %%(%%)wz
(2.17)
Dqgtpy =1 <<D1 + )Dl + D2D2> Yy — uS (Yot )t

In our set-up all functions are radial and we are using the the Coulomb gauge A; = 0. Then
these equations take the simpler form

, . 1 1 2 _
01 + 1 Ao =AYy — zﬁAgda - Zﬁ¢1 + T—3A2¢2 - %%(¢1¢2)¢2

: : 1 —
Oyths + 1Agr =1AY, — 2ﬁA3¢2 — U (Yath1) i
The two variables 1; and 19 are not independent. Indeed, the relations (2.5) and (2.6) for
(k,1) = (1,2) give
(2.18) Oy Ay = uS (1), Orihy = iAoy

which at the same time describe the relation between 1, and 15 and determine As.
From the compatibility relations involving Ay, we obtain

(2.19) 0 Ao = =50, (rlin ] = ¥ ?)
from which we derive
W 1 _ 1
220) Ao ==5 (10aP = 1ol ) = ol (1l - loaP)

This is where the initialization of the Coulomb gauge at infinity is important. It guarantees
that Ay € LP, provided that |1);|*> — r721s|*> € LP for 1 < p < co. In particular, without
any additional regularity assumptions, we know that Ay € L'. A direct computation using
integration by parts gives that

(2.21) /Ao(r)'rdr = 0.

The system satisfied by 1; and % (this being in fact the correct variable instead of 1) is
given by:

, 241 2 A2 — Ay +
(i0, + A — mr2 )b+ [;TZ v =Apt1 + —1/11 +2i Q—WL% —1 6(1/11%)%
, 241 2 2 Ag + . —
(10 + A — m—Q)@ - ‘“;“wl —A0¢2 —2@ - 222—2Mm¢1 - w%(@?/}l)wl
T T T T T T T



The problem with this system is that its linear part is not decoupled. This can be remedied
by a change of variables. Indeed consider

Y (&
WT=ti—is, gt =g i
It turns out that * satisfy a similar system (described below) whose linear part is decoupled.
The relevance of the variables ¥/* comes also from the following reinterpretation. If W* is
defined as the vector

W= =0u+ 1u x Opu € T,,(S,)
T

then ¢* is the representation of W+ with respect to the frame (v, w). On the other hand, a
direct computation leads to

oo m2
E(u) = 71'/ (]8,&‘42 + FW X RE!Q) rdr
0

= 7| W¥[Z> F 2mm(is(c0) — 13(0))

where we recall that u(r, 0) = e™2u(r) and @i3(00) = lim, . U3(r), 3(0) = lim, o u3(r) are

well-defined since @y, 1y € H! and if f € H! then lim,_q f(r) = lim,_o f(r) = 0, see [11] or
[7]. From Section 1.3 it follows that, in the case p = —1, u3(c0) = u3(0) = 1. In the case
p = 1 one needs the energy restriction F(u) < 47 to obtain that u3(co) = u3(0) = 1, see [8].
In both cases we obtain the following identity

- E(u
(2:22) o2 = A3 = 2L
From (2.14) it follows that the following continuity property holds true
(2.23) 1* = * e S llu = @l
A direct computation yields the following system for @Di:
: - Ay +pm A2 —
0+ Hp)o = (40— 2R 4 BT g ) o
. Ay +pm A2 — .
(10 + H;)er = (AO + 2 2 TZM + =2 2 + % (¢2w1)> a

where ) ,
T UL ) Y P N Gt D
r r
Here and whenever A acts on radial functions, it is known that A = 9% + %ar. By replacing
1 = F Fir )y and using A2+ 19| = pm?, we obtain the key evolution system we work
with in this paper,

(2.24) (10, + Hy o = (Ao — 2257 _ £y~
| (10, + Hp W+ = (Ao + 242 1 B(ysyt) )yt

We will use this system in order to obtain estimates for 1»*. The old variables 1/, and % are
recovered from

T T s @W (O
(2.25) V1= 2 o 7 2



From the compatibility conditions (2.18) we derive the formula for A,

(2.26) Ay(r) + pm = —p /OT Msds
From (2.20) Ay is given by

(2:27) Ag = =ERE@ 6 4+ ulrd, ] RV

The compatibility condition (2.18) reduces then to

(2.28) Orfr(W™ —7)] = =Ap(¥" +47)

Next assume that ¥+ € L? are given such that they satisfy the compatibility conditions
(2.28). We reconstruct A, 1o, using the (2.25) and (2.26). From (2.26) and (2.28) it
follows that (2.18) hold true. From (2.26) it follows that Ay € L and it is continuous and
has limits both at 0 and oco. From the definition of ¢ we have % € L? and from (2.28)
we derive 0,1py € L2, hence 1), € H!. From this and (2.26) it follows that 0,4, € L2,
while by invoking (1.6) we obtain 2t ¢ L2 therefore Ay + pm € H!. In particular
Ay(00) = lim, o As(r) = —pm which implies that ||¢]| 2 = [[¢7]| g2

In fact one can keep track of a single variable, 1)~ or 9™ since it contains all the information
about the map, provided that the choice of gauge (2.13) was made. To be more precise, (2.18)
gives the following

(2.29) 0.4 = pS(W ) + Lol Bty = A — L Agt

We will show that given ¢~ € L2, this system has a unique solution Ay + pum, 1, € H;.
From this we can reconstruct 1, 9", Ag. Finally, given )=, Ay and 1,, we can return to
the Schrodinger map u via the system (2.4) with the boundary condition at infinity given
by (2.13). Eventually we show that if ¢~ satisfies its corresponding equation from (2.24),
then the u obtained is a Schrodinger map. A similar procedure can completely reconstruct
u from T,

The reason to keep both variables ¢* (instead of just one) has to do with the nonlin-
ear analysis of the system (2.24). The reason we want to understand how to recover all
information from only one variable, say ¢, has to do with the elliptic part of the profile
decomposition in Proposition 4.3.

2.3. Fix p = —1. The theory with © = 1 was developed in [8]. From this point on we
fix 4 = —1 as the theory becomes more specific to this case. When comparing the results
obtained here and those in [8] the reader may notice a few differences. First, one sees that 1=
come with operators H,,+, and all the consequences associated, see for instance the regularity
below. This is a consequence of the way we chose the limits lim, .gus = lim, . 3 =
—p. Second, the analytic theory of the system (2.29) with u = —1, see Proposition 2.3, is
somehow different then its counterpart for ;4 = 1. The Cauchy theory in Section 3 and the
Concentration compactness argument in Section 4 are very similar. Finally, the arguments
in Section 5 are again specific to the case y = —1, as in particular no restriction on the size

of the energy/mass is needed to rule out the possibility of blow-up.
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2.4. Regularity of the gauge elements. In this section we clarify the regularity of the
gauge elements. Our main claim is the following

Proposition 2.1. If u € H? then R,,1¢* € H? and
(2.30) ull frags = | Rma®™ |2 + | Rm19™ [ g2

The proof of this result will be provided in the Appendix.

Therefore, in the context of u € H* N H3, we have that Ry.10* € H2 C L. The H?
regularity cannot be extended to (two-dimensional extensions of) ¢, and % since the ¢ and
1~ require different phases for regularity. However, all the Sobolev embeddings are inherited
by 11 and %, in particular vy, % C L. Since Ay = ug it follows that Ay € H' N H? and
0;Ay € H'. Finally by differentiating with respect to ¢ the system (2.11), one can show
that 0,0 € H', hence Ay € H! which in turn gives 0,4y € L?. With these in mind, all the
compatibility conditions in the previous two subsections are at least at the level of L2,

2.5. Recovering the map from . In this section we address the issue of re-constructing
the Schrédinger map u together with its gauge elements from only one of its reduced variable,
say ¥ ~. Reconstructing 15, As such that 1, Ay —m € H !'is a unique process; however, the
reconstruction of the actual map with its frame, i.e. of (u,v,w) is unique provided one
prescribes conditions at co. The map u satisfies u(oco) = E, while the gauge is subjected to
the choice (2.13).

The main result of this section is the following

Proposition 2.2. Given v~ € L?, there is a unique map u : R?> — S% with the property
that 1~ is the representation of W~ relative to a Coulomb gauge satisfying (2.13). This also
satisfies E(u) = ||y~ |3..

If ¢~ € L? and @ is the corresponding map as above, then the following holds true

(2.31) E(u—a) Sllv- =977

Here ¢* can be reconstructed from ¢~. Moreover the equations (2.29) which we use for
reconstruction force the compatibility condition (2.28) between ¢*. The result remains true
if we start from ¢ just that we would start the reconstruction (described below) from the
analogue of the (2.29) written in terms of ¢)*. The two problems are in effect equivalent via
an inversion. The uniqueness of the reconstruction guarantees that starting from either )™
or 1)~ (which are assumed to be compatible) gives the same w.

The proof consists of several steps. The first one deals with recovering the two gauge
elements 19, Ay from 1~ by using the system (2.29).

Lemma 2.3. Given ¢~ € L?, the system (2.29) has a unique solution (Ag,1bs) satisfying
o, Ay —m € H!. This solution satisfies

Ay

_m o o
lzrary S 1~ lle2(m+ 197 1172)

(2.32) 12l gy + 1 A2 = mll gy + 1=

In addition we have the following properties:
i) given € > 0, and R such that ||t~ ||p2\[r—1,r)) < €, then the following holds true

(2.33) 142

mepr-1er) T 142 =l mwyp-1e-1my S el (|2
12



ii) if (Ay,1by) is another solution (as above) to (2.29) with )=, then
(2.34) 1o — ol s + N[ A2 = Aol S 107 =& |12
iii) if (Ag,1bs) satisfy iy, Ay —m € He1 and solve

e
Oy = 1Ash)™ — —Asa + Ey
(2.35) i S
OrAs = — S(¥ 1) — ;(Ag —m?) + Ey

where ||| Ey| + | Ea||pt(ar+r2 S € then

(2.36) 12 = ol g2 + 142 = Aol S O M2, 0 Na2) ([ =~ [l22 + )
w) if = € LP with 1 < p < oo then T, %, AQT*m € LP and
(o Ay —m _ N
(2.37) [0 + Hf“m + = e S Ol lz2) ][0 2o
v) if Ry_10~ € H® then Ry, 10" € H® for any s € {1,2,3}, and
(238) ||Rm71¢7| Hs ~ ||Rm+1¢+| Hs

with implicit constants depending on ||t~ || 2.

The reason for having the second type of statement in (2.36) is of technical nature and
will be apparent in Section 4. The equation for A, in (2.35) is more convenient in that form
when taking differences. For the original system (2.29) it does not matter how one writes
the equation for A, thanks to the conservation law A3 — [¢»|*> = m?; however in the case
of (2.35) this conservation law does not hold true, hence we write the system in the more
convenient form (2.35).

Proof. Our strategy is to solve the ode system (2.29) from zero. Since 1y, Ay —m € Hel, it
follows that lim, g1 = 0,lim, g As = m. These two conditions play the role of boundary
conditions at zero. Since 9,.(A3 — [12]*) = 0, it follows from the conditions at co that
A2 — |1)5]? = m? holds on all of R,

To prove existence, we begin by solving the system in a neighborhood (0, R~1) of the
origin. By choosing R large enough we can assume without any restriction in generality that

(2.39) 107 (| L2(0,p-1) < €
and seek (1), Ag) with the property that
(2.40) ”wZHHF}(O,R—l) Se

Since lim, .o, Ay = m, A2 = m? + [15|*> > 0 and A, is continuous, it follows that A, =
m? + |1)9]%. We substitute this in the 1)y equation and discard the dependent A, equation.
We rewrite the 1), equation as

(A —m)ipy

(0 + ) = i~ +i(Az — m)y” -

or equivalently
(Ag —m)iby

r

"0 Py = ima)pT 4+ i(Ay — m)yYpT —
13



and further

Ay —m)ipy

Yy = imr " [r ™0, T T ™0, (i(Ay — m)yYT — ( . )

We know from (1.6) that =™~ 1[r~™9,]~! maps L? to L%, which easily implies that

r "m0, L — He1
Hence in order to obtain 15 via the contraction principle it suffices to show that for ¢ as in
(2.39) and v, as in (2.40) the map

Yo — i(Ay —m)Y” —

is Lipschitz from I} — L? with a small (O(e) in this case) Lipschitz constant. But this is
straightforward due to the embedding I} € L. Thus the existence of ¢ in (0, R~'] follows,
and the corresponding A, is recovered via As(r) = \/m? + |¢5(r)|>. The same argument also
gives Lipschitz dependence of ¢, on ¢~ in (0, R71].

The solution obtained above on (0, R~'] can be extended locally via standard arguments
since L*(rdr) C L} (dr). This extension is global provided we have an a-priori estimate

which guarantees that A, and 1y stay in a bounded set. Indeed, integrating the equation of
As gives

(Ay —m)ipy

r

P

r

P

_ (05 _ (>
As(r) —m < [y ||L2(07r]||7||L2(0,r] — | 7||L2(0,r)(||¢ ||L2(0,r] - ||7||L2(0,r})

12200 =1l

and since As(r) > m it follows that ||%||L2(07r) < [[¥7 |20, for any r > 0, in particular we
obtain H%HLQ < ||#p~||z2. From above estimate we also obtain

(2.41) Azl o <+ {97172

This in turn guarantees that the solution (As, 1) extends globally up to r = co. Also, using
these estimates in (2.29) gives the (2.32).
For proving (2.33) we use an energy type argument. Denoting

_
A2+m

its derivative satisfies

d 2m _
P+ 22 <

This further leads to

d m m —
D] <)

Integrating from infinity we obtain
|E| S r=mo, ) |

Returning to ¥y we get the pointwise bound

(0 ot om A 1l
(2.42) e e A
Note that if |A2¢’jm| < ¢ then |A2¢’jm| ~ |1hy|. The construction of the solution on (0, R™!)

gives the corresponding part of (2.33) since (2.42) holds on any such interval. Getting the
14



(0, e 1R] part of (2.33) is slightly more delicate. It suffices to get the L? bound for % From
(2.42) we have

[ S v 0] (Lo [0 ) + 1 0 T (L) [¥7])

For the second term we use the smallness of ¢, in the hypothesis. For the first one we instead
produce a pointwise bound using Cauchy-Schwarz:
R

PO T QoY ]) S T2m/ ST ()]s S (R[0T e, v >R

0
This implies the desired L? bound.
Next we turn our attention to (2.34) and (2.36). In fact, in the case of (2.34), in light of
the conservation law A2 — [i,|> = m?2, (2.34) follows from (2.36) with F; = E5 = 0. Hence
we focus our attention on (2.36). We denote

=1 —1h,  GAy=Ay— Ay, Oihy = Uy — iy

Without any restriction in generality we can make the assumption [|d?|;2 < 1 and the
bootstrap assumption

0o 0As

1 1
(2.43) 16¢2llzee + 10As][ 2o + | ==z + | ==z S €2 + (10912

7
Then we derive the equations for them modulo error terms. We have
- 1 1 -
0,019 = 10 AsY)™ 4+ 1 Ax00 — ;AQ(;Q/}Q — ;5A2¢2 + Fy
_ - 2 1
8,,5142 —_- — %<w75¢2) - %(6w¢2) - ;AQ(SAQ - ;((5142)2 —|— EQ

The following terms iA501), %((5@/}@) can be directly included into the error terms Ei, F»,
while the quadratic term 1(§A4,)? can be included in the error term E5 based on (2.43). We
obtain the following linear system for (419, §A5):

- 1 1
8,00y = — %5% 764y = ~(Ay — m)ty — ~6 Aty + B

2m

— 2
8,45142 = — 75142 -+ %(@Di(swz) - ;(AQ — m)5A2 + EQ
By considering the Rdv,, S0y separately, this is a system of the form
m 100
0, X =——LX+ BX+F, L=1010
" 00 2

where the matrices B, F satisfy B € L? and F € L? + L'(dr). This system needs to be
solved with zero Cauchy data at infinity. For this system we need to establish the bound

X
(2.44) X1 2o + 1= llz2 S 1224010
If B =0 then
=" [r=m0,] ! 0 0
X = 0 rem o]t 0 F
O 0 7,—2771 [T_Zmar]_l



and the conclusion easily follows from argument of type (1.6). If B is small in either L*(rdr)
or in 771L% then we can treat the BX term perturbatively. If B is large then some more
work is needed. We decompose B = B; + B, where By € L'(dr) and |By| < 1. We
can construct the bounded matrix e/ 2 as a solution of d,e/ Bt = ¢/ B1 B, which also has a
bounded inverse. Then we can eliminate B; by conjugating with respect to e/ %, and then
treat the part with By perturbatively.

iv) From (2.42), (2.41) and (1.6) we obtain

H e S 1Az +mll 97 [ S 17 oo (m 4 97 [172)

from which (2.37) follows since ¢t = 242 wQ +¢Y~ and Ay —m = %.

v) Throughout this argument, the use of Sobolev embeddlng refers to the two-dimensional
standard Sobolev embeddings which apply to R,,+1%*, which then can be read in terms of

v,
If s =1 then we use (2.28) to obtain
(2.45) (ror + (m+ 1) = (rd, — (m — 1)y~ — (A = m)(" +¢7)
from which
Y= 0T ((r0r — (m = )Y = (Ay = m)(vF +97))
From the Sobolev embedding and (2.37) we obtain
I (A2 — m)fjﬁ +¢7)

which combined with (1.6) gives ||#||L2 < ||Rm_1w_||H1. Plugging this back in (2.45) gives
10:0F |2 S ||Rim—1¢~ || g1 from which the statement follows for s = 1.
If s = 2 we differentiate (2.45) to obtain

m+1

Iz S H Dol + 97 e S MRt [0

Hopt™ = (50, = "0 2) (10, + (m + 1)

= (10, - m; 5 [0~ (m — 1) — (Ao — m)(&* + 4]
22 e (R, P [y — st )]

From Lemma 1.4 it follows that ||(—220, + 2m 22 2 S || Hime1¥™ || 22 From part vii)

of Lemma 1.4 we have that |[¢"||zs < HRm—ﬂ/J I and by (2.37) |22l + [[¥F[lzs S
| Rp—197 || 1, hence we estimate

2
- m—ll/}_ + (_Tmar +

72 r2

1
1=0: Ao (™ +47)lle S (v~ ||L6+|| ||L6)|| s (197 e + 147 1ze) S 1 Bm-10” [130

Ao —
12257+ e S 12 B s + 19 ) S 1R

Using Lemma 1.4 we estimate

Ay —m B As —m _ _
|=——0,¢ |12 < | ILall O [ILs S 1Rm—1¥0 ™ 12
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If s = 3 then from the above expression for H,, 19" we obtain

1 + 1 _ 1, 2m 2m? —2m._ 1 m—+1 _
- _ g Ly S L LW - N A, — +

r m+1w r m 12/} + T( r ar + r2 )w (Tgar r3 ) [( 2 m)(d) + Z/} )}
If m = 1 then the linear part becomes (87’2 )@/J’ € L? by Lemma 1.4. If m = 2 then we
have 1 Hyyp~ € L?, and from Lemma 1.4, it follows that 4(—% + %)y~ € L2 If m > 3, then
all the linear terms belong to L? in light of Lemma 1.4. As for the nonlinear terms, we have

1 2 B A 1

(505 (e = D +97)] = |22 +07)| = 0 | g + 0 P+ o)

which can be easily shown to belong to L? by using vii) and viii) of Lemma 1.4.
Finally we apply 0, to the expression giving H,,, 9" and show that 0, H,,. 9" € L? in a
similar manner. The details are left to the reader.
O

Proof of Proposition 2.2. With 1y, Ay constructed above, we can reconstruct ¢, = ¢~ + z%
Then we solve the system (2.4) at the level of (u,v,w). We would like to solve this system
— — —

with condition at oo, uw = k,v = ¢ ,w = j. But this cannot be done apriori. Indeed,
consider the coefficient matrix in (2.4)

0 R Sy
M= %, 0 0
S, 0 0

Since M ¢ L*(dr), it is not meaningful to initialize the problem (2.4) at co. However M has
another structure which is a consequence of (2.18) rewritten as ¢y = (As + 1)1y + i0,1s.
Therefore M = N + 0,.K and, by (2.32), N, K satisfy

INT 2@y + 1K g S 17 Mz

This inequality localizes on intervals [r, 0o) due to (2.33). This allows us to construct solu-
tions with data at » = oo by using the iteration scheme

X = ZX Xo=X(0), Xi(r)= /OO M (s)X;_1ds

We run the iteration scheme in the space C([r, 00]) of continuous functions on (r,00) which
have limits at co. Under the assumption that X; ; € C([r,oc]) we obtain

Xm»—/m<<>+aK<»&1@
/N X, 1ds — K /K )0 Xi_1(s)ds
and further that

10- Xl L2(fr,00)) + 1 Xl i) S 10T M 22, 00)) (1 Xi=1 | 200 (r00]) T 110r X1 ] L2(r,00)))

Therefore, inductively, we obtain

||87*XiHL2([r,oo)) + ||Xz||C ([ryo0]) ~> ||¢ HLz(roo
17



By choosing R large such that |[¢[|12((g,«)) is small, we can rely on an iteration scheme to
construct the solution X on [R, c0).

The uniqueness of this solution is guaranteed by the conservation law ||, |0], |w| = constant
which follows from the particular form of M.

This also guarantees that the orthonormality conditions imposed at co are preserved (recall
that oo, u = ?, U= 7, W= 7) The solution constructed above can be extended to (0, c0)
by running a similar argument on intervals where [[1) 7| z2(;) is small, where the last interval
is of the form (0, r].

The above argument leads to an estimate of the form

| X = Xolleqo.eoy + 10-X |22 S 1907 || 22

where by C([0, 00]) we mean continuous functions on (0, co) which have limits at 0 and occ.
Additional information on u,v,w will be obtained in a different manner. Notice that s
and ¢ = w3 — 1v3 solve the system

arﬂl’) - _%(wlé)a arC = ianl

which is the same as the one satisfied by As, 1. Since the conditions at co are proportional
with a constant m, we conclude that mus = Ay, —m({ = 5. From this and the fact that
A2 — |ho|* = m? it follows also that m?(|uy|? + |ua]?) = |1ba]?.

Next, we extend the system of vectors to u, v, w using the equivariant setup, i.e. by multi-
plying them with e™?%. Using the identification just described above and the orthonormality
conditions, it follows that (2.4) is satisfied for & = 2. Therefore we have just established
the existence of an equivariant map u whose vector field YW~ in the gauge (v, w) is ¢~ and
whose gauge elements are 11,15, As. Moreover, we have that

E(u) = mllv~| 2

Given two fields ¢, ¢~ we reconstruct X and X as above. Since the construction is
iterative it also follows that

IX = Xllco.o) + 10:(X = X)llz2 S lleb — @l 22

from which the derivative part in E(u—) follows. Since u; = vows —vsws, Uy = VW3 — V3o,

¢2 = —m(U_}g — ’M—)g> and QEQ = —m(U:):g — 11:)3) it follows that
U — U _
| oo S 12 el X o + X X||LooH e S 19 =97 lle
A similar argument shows that [|“=%|;2 < [lv~ — ¥ || z2 which completes the proof of
(2.31).

O

3. THE CAUCHY PROBLEM

In this section we are concerned with the nonlinear system of equations (2.24) which we
recall here

{ (10 + Hpp1 )9~ = (Ag — 2A2 + 1S (op 7))~
(10 + Hpy1)t = (Ao + 2A2 — 23 (hotp ™))"
18



where 1y, Ay, Ay are given by (2.25), (2.26), respectively (2.27). The problem comes with
an initial data 1*(to) = ¥5 and we would like to understand its well-posedness on intervals
I C R with ty € 1.

We will be mainly interested in solutions of this system which come from Schrédinger
maps, i.e. they satisfy the compatibility conditions (2.28).

For simplicity we denote the nonlinearities by

Ag—m

e (T

We define the mass of a function f by M(f) := | f||7.. The system (2.24) formally
conserves the mass, i.e. M(¢~(t)) = M(p=(0)) and M (¢ (¢)) = M(x»(0)) for all ¢ in the
interval of existence. Moreover, as discussed in subsection 2.2, a compatible pair also satisfies

197 (0) |2 = [~ (0)]] 2
3.1. Strichartz estimates. We begin our analysis by understanding the linear equation

(3.1) NEWS) = (Ao +2

where we recall Hy, = 07 4 +0, — ’;—j
Our first claim is that, for each k, u satisfies the standard Strichartz estimates

(3:3) IV Brullprg S VI Riuol| + [[[VI* B f|

= 5!
p q
P

where |V|* = (—=A)2 (defined in the usual manner), (p,q), (7,) are admissible pairs in two
dimensions (% +% = %, 2 < p<oo)and (p,q) is the dual pair of (p, ¢). Indeed, Rju satisfies
the following equation

(iat + A)Rku = ka, Rku(()) = RkUO

Then the Strichartz estimates follow from the standard Strichartz in two dimensions. We
need to read the Strichartz estimates at the level of the radial functions. For even powers of
s we use the identity ARyv = R Hyv, hence

(3.4) [Hxvllpre = [[ARk]|prs

and this can be extended to higher regularity but we will not need it.
s—1

For odd values of s we use that |V|* = |V|(—A) 2 and that for k& # 0
(3.5) 10r0llzne +11=lazne S 11VIRe0 s
while for £ =0
(3.6) 10wl zrrs S NIVIRR] Lrrs

In the context of additional regularity, we need to make improved versions of the Strichartz
estimates. We recall the following result from [8].

Lemma 3.1. Assume that u satisfy (3.2) with initial data uy and forcing f.
i) If ug € L? is such that Hyug € L*, for k > 2, then the following holds true

ou

r

u
07wl + |==1 + |5l rznzsrsnsre S [|Hwollrz + [|Hif [l 22
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ii) If ug € L? is such that Hyuyg € L? then the following holds true

1 1
102ul| oo r2nparanraze + ||;(5r — ;)U||L<>OL2mL4L4mL3L6 S ([ Hyuol|z2 + [Hyf || zrze

These are improved versions of Strichartz estimates from the following point of view. In i)
the inequality for (83—1—%& — ]ﬁ—z)u = Hyu is the Strichartz estimate for Hyu which follows from
(3.3) and (3.4); our statement is stronger in saying that ecach term satisfies the Strichartz
estimate. A similar remark is in place for part i). Note the consistency with Lemma 1.4.

3.2. Setup and Cauchy theory. In order to make estimates shorter, we make the following
notation convention || f=|| = || f*|| + || f || for various f’s and || - || involved in the rest of the
paper.

Since our non-linear analysis relies mostly on the Ly, norm, we define the Strichartz norm
of f T xR?— Cby Si(f) = || f|4axr)- If to € I then we define S; <y f = [|11n(—oc.to) || £
and St >10f = [[11npe,00) f | 74-

We say that a solution ¢)* : I x R — C blows up forward in time if S; >)* = +o00,Vt € I.
Similarly ¢* blows up backward in time if S7 <;)* = 400, Vt € I.

A possibility that may occur is that for some interval I, St >, = +oo while Sy >0~ <
00, or any other combination. However from (3.9) it follows that solutions satisfying the com-
patibility condition (2.28) we have that S;(¢") &~ S;(1~) on any time interval J. Therefore
for such solutions (which we will be mainly interested in) the above scenario is ruled out.

Let zl)f € L?. We say that the solution ¥* : I x R — C scatters forward in time to wf iff
sup [ = +oo and lim; ., M (¢*(t) —etHms19p) = 0. We say that the solution ¢* : IxR — C
scatters backward in time to ¢= iff inf I = —oo and lim,_, o, M (*(t) — efm19pE) = 0.

Our first theorem provides the general Cauchy theory for (2.24).

Theorem 3.2. Consider the problem (2.24) (with 1o, As, Ay given by (2.25), (2.26), (2.27))
with @DSE € L?. Then there exists a unique mazimal-lifespan solution pair (Y, 47) : I x R?
with to € I and *(to) = i with the additional properties:

i) I is open.

i) (Forward scattering) If 1= do not blow up forward in time, then I, = [0,00) and 1*
scatters forward in time to e“Hmﬂl/Jf for some ¢$ €L’

Conversely, if @/)f € L2, then there exists a unique mazimal-lifespan solution ¥ which
scatters forward in time to e“Hmilwf

iii) (Backward scattering) A similar statement to ii) holds true for the backward in time
problem.

w) (Small data scattering) There exist € > 0 such that if M(5) < € then Sg(v*) <
M@F)?.  In particular, the solution does not blow up and we have global existence and
scattering in both directions.

v) (Uniformly continuous dependence) For every A > 0 and € > 0 there is 6 > 0 such that
if W is a solution satisfying S;(V¥) < A and ty € J, and such that M —F) < 8, then
there exists a solution such that S(1p= — %) < e and M((t) — (t)) < eVt € J.

vi) (Stability result) For every A > 0 and e > 0 there exists § > 0 such that if S;(1*) < A,
»E, approzimate (2.24), in the sense

1(0: + Hr)y™ — N* ()]
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to € J, b € L2 and S,y (e’ HF (hE (1) — ) F)) < 6, then there exists a solution U= on I to
(2.24) with V*(ty) = ¥F and S;(v* — %) <e.

vii) (Additional reqularity) Assume that, in addition, R,y € H® for s € {1,2,3}. If
J is an interval such that S;(¢*) < A < 400, then the solution ¥* satisfies

(3.7) 1R ()l e S || Rinsa ¥

and it also has Lipschitz dependence with respect to the initial data.

s, VteJ

The above results are concerned with general solutions of (2.24). However, our interest
lies in solutions which correspond to geometric maps. The next result completes the Cauchy
theory for solutions of (2.24) which satisfy the compatibility condition (2.28). The system
(2.24) does not directly involve the variable ¢y which is defined in this context by (2.15).

Theorem 3.3. i) If Y5 € L? satisfying the compatibility condition (2.28), then ¥*(t) sat-
isfies the compatibility condition (2.28) for each t € I. If, in addition, R,w1ps € H® then
(2.5) and (2.6) are satisfied.

i) If the solution satisfies the compatibility condition (2.28) and it does not blow up in
time then the two scaltering states (described in 1)) are related by

(3.8) Opr(YF —y) = —m(¥y +¢5)

Conversely, if wf € L? satisfy (3.8), then the unique mazimal-lifespan solution Y= which
scatters to e E (constructed in part i) satisfy the compatibility condition (2.28). A
similar statement holds true for the backward in time scattering.

i) If & satisfy the compatibility conditions, then for every interval J C I (I being the
mazximal-lifespan interval) the following holds true

(3.9) 10 N aen = 197 [pag
where the constants involved in the use ~ are independent of the interval J.

As a consequence of these theorems we are able to prove the following result

Proposition 3.4. If ¢F € L? satisfies the compatibility conditions (2.28), Ryi1¢y € H?
and Y= (t) is the solution of (2.24) on I then the map u(t) constructed in Proposition 2.2
(for each t) is a Schrédinger map.

Proof of Theorem 3.2. Parts i)-vi) are standard. Our particular setup is very similar to the
one in the Theorem 3.2 in [8], and the proof there can be easily adapted to our problem.
As discussed in [8], part vii) is usually standard, with the exception of one term in it. We
rewrite the nonlinear terms as follows
Ay—m 1 — P2 _ - T [ _
Ao 2222 2 dagny = L pagmery £ o [ 0wt~ o s
0

2

Without the term [rd,| 'R(x "¢ 7), the analysis would be standard, see [8] for more com-
mentaries. We will provide a full analysis of the term

N = [ro,] "Ry 7)o"

This analysis can be extended to the other two terms in N* ().
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The analysis in the case m = 1 is similar to the one in [8]. We now proceed with the cases
m > 2. Since S;(¢*) < A, the standard theory gives also that

15 || s porxry Sa 'l

Therefore it makes sense to define

+ =
B = 0,07 1srs + ||7||L3L6

9 4 1 " Pt 1 1. _
C = |07 | zse + ||;3r¢ | zsrs + ||§||L3L6 + H;(f)r - ;W [P
1
D = |0, H ™| s s + H;HiwiHLng
We will prove the following estimates
1
10, N[l 1 2 + H;N1iHL1L2 SaB
(3.10) | Homt1 Nt || 122 Sa C + B?
1 _
10y Hine1 N || 2122 + H;HmilNl |z1z2 Sa D+ BC

Similar estimates hold true for the other two terms in N*()*). Based on these estimates,
the Strichartz estimates 3.3 and the result of Lemma 3.1, a standard argument establishes
the conclusion in (3.7).

We now turn to the proof of (3.10). We compute

O, Nt = 0, ([ro,] 7' RWTY7)) ™ + [rO,] 7' R(TY )00

and estimate

-
10, N || 2122 S ||@/)+||L3L6||T||L3L6||@/)i||L3L6 + [0 35 161000 || 2o s

from which half of the first estimate in (3.10) follows; the second half follows in a similar
manner.
We continue with

Hyur NE =A ([r0,] "R 07)) F + 20, ([r0,] 'R0 Ty7)) o9*
+ ([ro,] "R Y7)) Hyprp*

The last term is estimated by <4 C, the second one is estimated by <, B2, while the first
one equals

(ar + %)M . ¢i — 3?(8,/¢+ ’ w_) + WW ’ aﬂ/f_) .

r r

'l/]i
and its L'L? norm is estimated by
S U0 lzazell == llzaze + == llersl|0 0™ [ pare )1~ 1oz

from which the second estimate in (3.10) follows.
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For the third estimate we start with
O Hynsa N = 0:A ([0, ] 'R0 97)) 0 + A (0] 7' R FY7)) 0,07

+207 ([ro,] "R 1Y) 00" + 20, ([ro,] ' R(WTy7)) 82~

+ a’/‘ ([Tar]_l%(f(;—i%b_)) Hm:ﬁ:lwi + ([Tar]_lg%(qz"_qﬁ_)) aeri1¢i
The L'L? norm of the sixth terms above is bounded by <4 D. Using the previous arguments,
the L'L? norm of the second, fourth and fifth term is bounded by <, BC. Since

. RO -~ bt 1
02 (froy ) = RO

20, — D)
o, - 2y
it follows that the L!'L? norm of the third term above is bounded by <4 BC.
The first terms is further expanded

arA ([Tar]_lm(&+¢_)) = 87’ (
_ R@EHT-T) + 2RO - 97) LR

r

RO -47) + RWT - 047)
r
ot Lo

— (0 — —)O0:
(20, — )04
and estimated by BC'. The estimate for %HmilNli is obtained along the same lines, though

the argument is much easier. The details are left to the reader. This finishes the argument
for (3.10). O

Proof of Theorem 3.3. 1) The proof follows exactly the same steps as in [8], with the only
adjustments coming from the value of y = —1 and that we work with a general m.

It is useful to rephrase this in terms of 11, 15, which are recovered linearly from v*.
Reverting the algebraic computation from Sections 2.1 and 2.2, 1, 15 solve the system
(2.17). Then we seek to show that the relation Dyiy = Dat)y is preserved along the flow.
For this we will derive an equation for the quantity

F = Doty — D1ty

Following the lines of the argument in [8] we derive the following equation for F:

: A3 1 - 1 _

iDoF = (r_22 — 01(01 + ;))F + R(F1 )by — ﬁm(pih)wz
It is more convenient to recast this as an equation for

F 1 A

—=—=00+ —)ﬁ + Z—Q%
r r’r r
which is exactly the quantity in (2.28). We obtain

F AZ —m? F - 1 F -
(3.11) (10, + H)— = (Ao + =25 ) F 4+ R — 5 R(—a)vs

In view of the L* Strichartz bounds for v, and %, and the derived L? bounds for A, and
2_m2 . . . . .

AQT—Q, standard arguments show that this linear equation is well-posed in L2 Hence the

conclusion follows provided that % has sufficient regularity. Indeed, we have

B R .
ro 2 r r

It is obvious that if R,41¢* € H' then £ € L2
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If R0 € H? then by using the results in Lemma 1.4 and Sobolev embeddings one
easily shows that £ € H!.
We will show in detail that if R,,119" € H?, then ng € L?. Indeed,

F 1+ A Ay — A
_QiHm? = (0, + + 2V Hypor 00t + 2(m + 1) 2T3 m¢+ n 2m 29,4p"
0, — 1)0,A L0 1-A
PO 0y e, 2>Hm,1w*
—A —A 9, — 1)9,A N
+2 2@¢—+2mp—nm}32¢—+£——fL—ﬁ¢ 28,

The above expression is easily shown to belong to L? based on that R,,+19* € H 3, by using
that R+ Hye19® € HY, the Sobolev embeddings 1+, 9,4% € L% and (2.26).

Hence we can conclude that ng € L?. This allows us to run a standard energy argument
by pairing the equation, with F', to conclude that

F F
f%H;:H%zAJ(H¢uHLw-+|| i)l N2

which by using the Gronwall inequality and the fact that F'(0) = 0 leads to F'(t) = 0 for all
tel.
In order to run the energy argument it suffices to have g cH !'and use the pairing of H !

and H!. This is useful in the proof of Proposition 3.4 where we assume only R,,+19* € H?.

In the general case when ¢ € L? only we regularize them as follows. We produce
Ri1t,, o € H? so that ||ty — 1, ol|2 < L. By using Lemma (2.3), and particularly part v),
we obtain that the compatible pair R, 19, € H® and || — gl 2 < . We also recast
the compatibility condition to

=T = [0, ] (VT — U7+ A (T +Y7))

so that all terms involved belong to L?. Using the conservation of the compatibility condition
for 1= (t) under the flow (2.24) and part v) of the Theorem, we obtain the desired result.

ii) The key observation is that the equation for ¢y in (2.29) becomes linear in the following
sense:

under the hypothesis that lim; . |9~ (¢) — e®®H#m=19)7 || .2 = 0. This is easily shown to follow
from the following estimate

(3.13) lim sup |r_m/ etHm=1 f(5)s™ds| = 0
) 0

£ 1c(0,00

which holds true for f € L?. The proof of (3.13) is similar to the corresponding statement
in the Appendix of [8]. Based on this, it follows that lim; . ||¢2(t)|| L~ = 0, and that

. _ 1
i [[i(Az —m)p™ — —(Az —m)ellz2 =0

which justifies (3.12).
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With the notation (essentially the linearized version of £ above)

) ) eith,1 ,QZ)_
f(t) _ ar(ethm+1¢i o eZthflw—i_—) _ 2—+7
,
the scattering relation (3.8) can be rewritten as lim; . || f()[| 7=+ = 0. A direct computation

gives that f obeys the equation
(10, + Hp)f =0

Since lim; .o || f(2)| -1 = 0 it follows from the conservation of the H:' norm that f(0) =0
which is (3.8). Alternatively, one could carry out this argument as we did in viii).

Assume now that given ¢ satisfying (3.8) we construct (as in ii)) solutions ¥*(¢) to
(2.24) on some [T, +00) which scatter forward to em+1). Following the argument in
part 1) we construct F' which satisfies (3.11). Assuming additional regularity on the states
VE, Ryt1Y € H?, we have by part vii) of Theorem 3.2 that R,,.19*(t) € H?, hence by
the argument in i) H,~ € L? and the right-hand side of (3.11) belongs to L?. Then the
Duhamel formula applies to (3.11) and in turn the Strichartz estimate

F F
H?”L‘*([T,OO)XR) < ||wi||%4([T,oo)><R)H?’|L4([T700)><R)

where we have used that lim;_, ., ||@|| r2 = 0 (this follows as above because of (3.13)). Next,
by taking T' large enough, we obtain that F(t) = 0 for ¢ > T and the conclusion follows by
invoking part i).

For general states wf € L? satisfying (3.8) we proceed as above. We approximate them
by sequences wi + with Rmﬂwﬁ + € H?; this can be done by regularizing R, 17 first and
then showing that the corresponding R,,; 191 has the same regularity as we did in Lemma
2.3 part v) - in fact this argument involves only the linear part of the argument there. Then
we write (3.8) at the level of L?

Ui =¥y =—[ro,] " ((m+ DY + (m = 1)yy),
use the above argument and a limiting argument.
iii) One side of (3.9) follows from the fixed time bound (2.37). The other side is similar,

and it consists and replicating the result of Lemma 2.3 starting from " instead.
OJ

Proof of Proposition 3.4. With the given 1/}3: we reconstruct ug € H' N H? as in Proposition
2.2. The additional regularity R,,+1¢f € H? implies, by (2.30), that uy € H'N H3. For
the classical Schrodinger Map u(t) with data ug we construct its Coulomb gauge, its field
components and write the system (2.24) whose initial data is ¢3E. Invoking the uniqueness
part of Theorem 3.2, it follows that ¢*(t) are the gauge representation of W*(t), hence the
reconstruction in Proposition 2.2 gives the Schrodinger Map u(t) for each ¢.

O

We can now identify the critical threshold for global well-posedness and scattering. For
any m > 0, we define A(m) by

A(m) = sup{Sy,.. (") : M(¢~) < m where 1% is a solution to (2.24) satisfying(2.28)}

where ¢* is assumed to be a solution of (2.24), satisfying the compatibility condition (2.28)

and I,,,, 1s its maximal interval of existence.
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Obviously A is a monotone increasing functions, it is bounded for small m by part iv)
and it is left-continuous by part v) of Theorem 3.2. Therefore there exists a critical mass
0 < my < 400 such that A(m) is finite for all m < mg and it is infinite m > my. Also any
solution ¢ with M (1)) < mg is globally defined and scatters.

Note that from (3.9) and the fact that M (") = M(¢~) (due to the compatibility rela-
tion), it follows that we could have used Sy, (v"), M(¢") in the definition of A(m) and
arrive to the same conclusion as above with the same critical mass my.

4. CONCENTRATION COMPACTNESS

The main goal of this section is to prove that if the above critical mass my is finite, then
there exists a critical element 1* with mass mg which blows up, see Theorem 4.1. Moreover
we can be more precise about the behavior of "scale” of the critical element, see Theorem
4.2. The information provided by the two results aforementioned will be crucial in the next
section where we rule out the possibility that m is finite.

We start by exhibiting the symmetries of the system (2.24). The system is invariant under
the time reversal transformation = (r,t) — = (r, —t). This allows us to focus our attention
on positive times, i.e. t > 0. Next, the system is invariant under two other transformations:
scaling, ¥* = A"Mp(A71r, A72t) with A € R, and phase multiplication, ¥%(r,t) = e(r,t)
with @ € R/27Z. The phase multiplication can be ignored as the group generated is compact.
This way we generate the first (non-compact) group G of transformations g, defined by

pfr) =2
From (2.25), (2.26) and (2.27), the effect of the action gy on ¢ is translated in the action
of g} on 1y, Ay and g3 on Ay where

() =FfNr), g f () = AT
The action of g is extended to space-time functions by
Ty f(rt) = A fF(A T A%

The equations in (2.24) are also time translation invariant and this suggests enlarging the
group G to G— as follows. Given A > 0 and t € R, we define

Gaaf = A7 e fI(A )

We denote by G’ the group generated by these transformations. Given two sequences g", §" €
G~,Vn € N, we say that they are asymptotically orthogonal iff

M
4.1 An
(4.1) .

n
We are now ready to state the two main results of this section.

+ |tn)\721 — fn;\il = 00

Theorem 4.1. Assume that the critical mass mg is finite. Then there exists a critical
element, i.e. a mazimal-lifespan solution Y= to (2.24) and satisfying (2.28), with mass my
which blows up forward in time. In addition this solution has the following compactness
property: there exists a continuous function A(t) : I = [0,T}) — Ry such that the sets

+ . L + I
K "{A<t>w2<6x<t>’“’t€“}



are precompact in L?.

Remark. As a consequence of the compactness property it follows that there exists a function
C : Rt — R" such that the above critical element satisfies

(4.2) / W=t r)Prdr <m, Vte .
r2CmAH) "

One can construct critical elements whose function A(¢) has more explicit behavior.

Theorem 4.2. Assume that the critical mass mg is finite. Then we can construct a critical
element as in Theorem 4.1 such that one of the two scenarios holds true:

i) Ty =00 and A(t) > ¢ > 0,Vt > 0.

i) T < oo and limy_p, A(t) = oo.

The proofs of the Theorems 4.1 and 4.2 follow the same steps as their counterparts in [8],
which in turn were inspired by the seminal work of Kenig and Merle, see [17]. We will not
reproduce the proofs here due to their lengthy repetitive argument. Instead we state the
intermediate Propositions which then lead to the proof of Theorem 4.1.

It is standard, see for instance [17] and [26] that the result in Theorem 4.1 follows from
the following

Proposition 4.3. Assume my < +oo. Let ¥F : I,, = [0,T,4) x R — C,n € N be a
sequence of solutions to (2.24), satisfying (2.28) and such that lim, .o, M (¥E) = mg and
limy, o0 S1,, (ViF) = oo. Then there are group elements g, € G such that the sequence
gntbE(ty,) has a subsequence which converges in L?.

One of the main ingredients in the proof of Proposition 4.3 is the classical linear profile
decomposition result. These type of results originate in the work of Bahouri and Gerard [1],
for the case of nonlinear wave equation and independently, in the work of Merle and Vega
[22], for the case of the nonlinear Schrodinger equation. For the case of nonlinear Schrodinger
equations see also [2], [18], [26].

Proposition 4.4. Let ¢g,n € N be a bounded sequence in L?. Then (after passing to a
subsequence if necessary) there exists a sequence ¢/,j € N of functions in L* and g™’ €
G7,n,j € N such that we have the decomposition

l
(4.3) U => g +uw™,  VIEN
j=1

where w™' satisfies
(4.4) lim lim S(e"m1w™) =0

l—00 n—00
Moreover g™ and g™ are asymptotically orthogonal for any j # j' and we have the following
orthogonality condition

(4.5) weak lim (¢™)'w™ =0, V1<j<I

n—0o0

As a consequence the mass decoupling property holds

n—oo

(4.6) lim (M (u™) — Z M(¢?) — M(w™)) =0
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A similar statement holds true also for the operator H,,;1. We explained in [8] how this
result follows as an equivariant counterpart of the result in Theorem 7.3 in [26].

Based on Proposition 4.4 and the results in the previous sections, one proves Proposition
4.3 by following the same steps as in [8]. The details are left as an exercise.

5. MOMENTUM AND LOCALIZED MOMENTUM.

In this section we rule out the possible scenarios exhibited in Theorem 4.2. With the
language used in Section 4, we claim the following

Theorem 5.1. Critical elements do not exist.

This will be based on virial type identities. Virial identities for the Schrodinger Map
problem originate in the work of Grillakis and Stefanopoulos via a Lagrangian approach,
see [10]. In their work the formulation of these identities is at the level of the conformal
coordinate, obtained by using the stereographic projection. Our approach is different in the
sense that we derive the virial identities at the level of the gauge components. However our
results can be derived from [10].

5.1. Virial type identities. This section is concerned with identities involving solutions of
(2.24) which satisfy the compatibility condition (2.28).

Given a : Ry — R a smooth function, i.e. |(r0,)%a| S, 1, and which decays at infinity we
claim that

d

(5.1) =

a(r)(Ay —m)rdr = /T&na(r)%(wl%)rdr

By using part i) of Theorem 3.3, the proof of (5.1) goes as follows

d

pr a(r)(As — m)rdr = /a(r)@tAgrdr = —/a(r)%(wozbg)rdr

=~ [ a6+ 1+ Bryrar

= —/a(r) (%(@'ar(ml&g)) - %(irwlﬁrﬁg)) dr
_ S ialrsahs _ 1/_}2
= [ Ora(r)S(iv1ho)rdr = | r0.a(r)R(p—)rdr

r
This computation is valid in a classical sense provided that R, € H?. For general
functions ¢* this is done by using a regularization argument as we did in the proof of part
i) of Theorem 3.2. Note that the quantities involved on both sides of (5.1) are meaningful
in light of the fact that vy € H_ ! and awy € H!.

We now introduce the two momenta, the radial and the temporal one, as follows

— %wld—’?) _ %Wo%)
Ml_A2+m’ MO_A2+m
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Using the covariant calculus, the time momentum can be further written as follows
(As +m)My = R(ot)2)

= 3?( (Dyipr + ¢1 + —D2¢2)¢2>

1

—(apriba) — %(WZZ)—JW

.
= 0, 3(¢12) — (1) + ~ 8 Ay — —|¢2|2

1
= 07 Ay + 0, Ay — Ay([n]* + W?’ =)

which leads to

|¢2| )

d,A; 1\’ 2,
(5.2) A%:AM&+mH-%+m —A — (il +

The following identity plays a fundamental role in our analysis
(53) (9,5M1 - @Mo - —&AO
This is established by using the covariant rules of calculus,

R(Dot11-) n R(¢1Dot)z) _ R(1¢) 5 0r A2

atMl - AQ +m A2 +m <A2 —+ )
R(Dipoty) | R(1Dythe) | R(Wrh) o, -
- HDuot) , HDe) , PO i)

R(1o0,102) N R(ots) O A+ R (11 Datdy ) N R(Y110s)

= 87"MO — AQ +m (A2 T m)2 r<412 AQ +m <A2 I m)ggwowz)

B L AS@Wo)  R(heta) o, o AsS(hrtdg) | R(nth) o, -
= O M = T T Ayt mp S W) T T, g ot
B AsS(othr) | 02 *S(wotn)

=0, My —2 At m + (A +m)?

= 0, My — S(thot)1)

= 0, My — 0, Ay

The above computation is meaningful provided that R,,.;¢* € H3.

Next we derive a localized version of (5.3) which has also the advantage that it makes
sense for ¥ € L? only. We take a : R, — R to be a smooth function which decays at
infinity and satisfies also |19,a| < 1 and [0%a| S 1. As a consequence we have that if f € H!
then 1 f0,a € HL.

We multiply (5.3) by a and integrate by parts as follows

(5.4) / o(r) My (r)dr [T + /0 ' / Ora(r) Modr — /0 ' / Dva(r) Agdr

This identity is now meaningful for ¢»* € L2. Indeed each term is well-defined for the

following reasons:
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- the first since a is bounded and M, € L?,
- the second since 1y € H, ' and L0ra -1y € H!
- the third since %&a is bounded and A, € L'.

The justification of (5.4) for general 1»* € L? is done by regularizing * as above.
It will be useful to rewrite the second term on the left-hand side as follows

/&a(r)Modr:/%@Ta(r) (Aln(A2+m)+( 0p Ay >2_ Ay (2 + |¢2|2>> rdr

A2+m A2+

— / ar(%ara(r))ar In(Ay +m)rdr — / %&a(r)G(r)dr

where

!wzr

sz—(gf;f+A%_u¢P 1wy

Using (2.29) one can easily see that G is positive definite,

Ay |1ha® Ay |¢2|2 1 |1h]?
5.5 G > 2 — 2 -

where m + myq is an upper bound for A,, obtained from (2.26).

5.2. Proof of Theorem 5.1. The argument is in the spirit of the corresponding one in [17].
Based on a localized version of (5.1) and (5.4) we rule out the possibilities exhibited in
parts i) and ii) of Theorem 4.2.
By using (2.25) and (2.33), the concentration property (4.2) implies that all of the differ-
entiated variables 11,1y and A, are concentrated in a compact set,

r2

(5.6) />C()_1 (P + Wif I, (Ae(r) —m) ydr <m,  Vtel,.

We start by ruling out the existence of a critical element from part i) of Theorem 4.2, i.e.
the global element with A(t) > ¢ > 0,Vt > 0. In (5.4), we take a(r) = r’¢(%) where ¢ is
smooth and equals 1 for » < 1 and 0 for » < 2, and obtain

/a( //8 —0ra(r 8ln(A2+m7“drdt—// —0pa(r)G(r)rdrdt
—i—/ /&a(r)Aodrdt
0

In this identity there are two main terms which we compare against each other: the one the
left-hand side and the second on the right-hand side. All the other terms are controlled by
one of the two main terms just mentioned.

We choose 7 < 1 small enough (the exact choice is derived from the inequalities on the
error terms below) and R = C(n)c™'n~! > ¢7!; we estimate the main terms in the above

expression by
‘ / a(r)Mdr

(5.7)

S [Pl e S Rl 200 S Bom
30



which is valid both at t = 0 and ¢ = T, and, by (5.5) and (5.6)

// —0pa(r)G(r)rdrdt 2T

By choosing T' > R?mg we obtain a contradiction, provided that we establish that all the
other terms involved in (5.7) are of error type.
The first term on the left-hand side of (5.7) is bounded as follows

T T
/ / aT(laTa(r))ﬁTln(Ag—i—m)rdrdt < / / 10, Aoldrdt < T < T
~R

For the third term on the right-hand side of (5.7) we use (2.21) and write

//8& )Aodrdt| = // -2+ 8@ (r))Agrdrdt

which is then bounded by
< ! i <
S | lleemen =S llzirendt S Tn < T
0

We have just shown that the other two terms in (5.7) are of error type and this finishes the
contradiction argument. With this we conclude ruling out the possibility exhibited in part
i) of Theorem 4.2.

Next we rule out the critical element of type exhibited in part ii). In this case the assump-
tion is that we have a critical element with 7, < oo, limy_.z, A(t) = 400,

For fixed R we claim that
(5.8) lim /¢(%)(A2 —m)rdr =0

t—Ty

Indeed, for given e > 0, pick n such that n%RQ < e. Using (2.33) we obtain

() - m>||L1
SO

<O A ?md + n?RQ

2. cmr-r@m-1 +RQ|| [ ——

By choosing t close enough to T, we obtain (C'(n)n *A\(t)1)?m¢ < ¢, and this establishes
(5.8).
Next we choose a(r) = ¢(5), fix n > 0, integrate (5.1) on [t,T}) and use (5.8) to obtain

/(ﬁ(%)(AQ(T’ t) —=mrdr S (Te = Dll¥a®)ll2qapen | Q(t) l2(zmry S (T — )1

provided that R > C(n)n~'A(t)~!. By fixing ¢ and taking  — 0 (which also forces R — c0),
it follows that

/ (As(r,t) — m)rdr — 0

which implies As(f) = m hence, by (2.9) and then by (2.18) it follows that () = 0 and
Y1(t) = 0. Finally this implies by (2.25) that *(¢) = 0 which contradicts the blow-up

hypothesis at time 7'y (since the solution is globally in time = 0).
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6. PROOF OF THE MAIN RESULT

This section is dedicated to the proof of Theorem 1.3. Given an initial data uy € H* N H?,
by using Theorem 1.1 it follows that it has a unique local solution on [0, 7] for some 7' > 0.
On this interval we use sections 2.1 and 2.2 to construct the associated compatible fields 1)
obeying the system (2.24). By using Theorem 5.1 (and the previous reduction from Section
4) it follows that the solution ¢)* is globally defined on [0, +00) and with ||¢*|| sk, xr,) <
+00. By part vii) of Theorem 3.2 the H? regularity of Rmilw(jf is propagated at all times
t > 0. Invoking Proposition 2.1 this implies that u(t) € H'N H? with bounds depending on
19 | L4, xRy )s | R0 || g2 and t. Using again Theorem 1.1, this means that the solution
u(t) can be continued past time 7" and in fact for all times ¢ > 0 with u(t) € L(Ry :
H' N H?). The scattering statement refers to the scattering for 1*(t), which follows from
the Cauchy theory for the system (2.24), see Theorem 3.2.

Part ii) of the Theorem 1.3 is standard (see [8] for details) and it follows from (2.23), the
Cauchy theory for the system (2.24) and (2.31).

7. APPENDIX

Proof of Proposition 2.1. We write the arguments below in a qualitative fashion in order
to have a concise argument. However one easily sees that the argument below provides
quantitative bounds which lead to (2.30).

We first read the information v € H2. Using the equivariance property of u, we obtain
(7.1) H,uy, Hyug € L? Hous € L2
Since u} = 1+ u? 4 u3 it follows that

1 0p Uy + U0, Uy _ u30,us3 c 12

T T

and by invoking %(& — ) (uy,ug) € L?, we obtain # c L%
Since D, (v +iw) = 0 it follows that

O =0, (W* - (v +iw)) = (W) - (v +iw)
where we recall that
W* = du + %u x Ogu € T, (S?)
From this we compute

ug — Dug (ug — 1)ug _u% + u’

2 ’ r2 ’ r2 )

o+ 1 m m (
;W = ((@ + 7)U1, O F 7)“2; arus) £ m(

r

24,2
uy+us

From (7.1), Lemma 1.4 and the fact that == € L?, it follows that WTi € L*if m > 2 and

WT+ € L? if m = 1. This implies the corresponding result for ?
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A direct computation gives
u X Ru

W= = 02u £+ mo,( )

9 Oyus - u + usz - Opu ?—u;z,-u
=JduFm Fm 5
r r
- *
:(832F@(3T:|:m)u$mu3 ouFm— + f*
r r? r?
where 8 |
+ rUu3 U3z —
I= r2
We then continue with
wﬁ:«wxﬂaiﬂmm&¢ﬂai%wmf¢ﬂmW)@+m>
r r r
U3 —1
Fm 7/)1 + i ()
:F¢¢m%—1<—n¢hum+nw
r 2
where F'* € L? from (7.1). From the expression of W* and the Sobolev embeddings it

folows that 141+ S [l e hence (12215 S [l Therefore 22 = et —

_1_[al® o L*, which implies that =1 (m— 1)¢++(m+1)¢ € L? and we conclude with 0,9* €
u32+1 mAr
L.

Hence we have just established that R,,+19* € H'. The procedure can be easily reversed,
i.e. if R0 € H' then u € H?, the details are left to the reader.

Next we transfer third derivatives of u to second derivatives for ¢»* and vice-versa. From

Au € H', using the equivariance properties of u, it follows
(72) Hmul, HmU2 c Hel, (9TH0u3 € L2
Using the above computation for 9,1, we have

—1(m—=1)09" + (m+1)0,9¢~ - 0y Ay (m — 1)t + (m+ 1)~

milw = (0, 1)Fi¢ ’

r 2 r 2m
mE1
. ( - ) wi
r

The derivative in 9,F*, can fall on either term in the expression of F*. From (7.2) and
Lemma 1.4 it follows that in all cases 9, (92F 20, £ % )uy, 0, (02 F 20, £ B )us, 0, (02 F 20, )us €
L?. Using Lemma 1.4, it follows that if m # 1, then 0,uy, 0,us, O,u3 € He1 C L*°, hence by
(2.11) implies that 0,v € L™, and similarly d,w € L*®. If m = 1 then by the same Lemma

4, (0 F 20, £ BYuy, (02 F 20, + B )us, (02 F 20, )uz € HE C L™ and since d,u € L?, then

by (2.11) 8 v, Oy w € L2 Hence we have completed the proof of the fact that 0,F* € L2
Next, if m = 1, then from (7.2) and Lemma 1.4 it follows that L F= € L. The other linear

term left is 41ﬁ—2+ (in the expression of Hyt)"), which is estimated from

.
?7:i«a—%mﬂa—%mﬂmgmwmm—

r 72
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(v3 + dws)



Indeed, from Lemma 1.4 it follows that (0, — ™)uy, (0, — T)ug, Qyus € L?, and from
|M;’(u3_l)(vg + jws)| < W%lg and the Sobolev embedding £2 € LS it follows that all

r ~

the linear terms in H,,.9* € L%

If m = 2, then %F* € L? on behalf of Lemma 1.4 and f—; € L? is shown as above. On the
other hand,

e
r

r r2

1 4 5 1 4 , 1 )
;& — ﬁ)ul, (@ + ;GT - T’_Z)UQ’ <8r — ;@)u;;) : (U + ZU])
belongs to L? on behalf of Lemma 1.4.

If m > 3, then it is a simple exercise to show that all the linear terms belong to L2.

Moving on to the nonlinear terms in the expression of H,,.19*, we notice that = € L*NLS
by using the Sobolev embeddings. Using (2.18), it then follows that af:‘Q (m—1)w+24;n(m+1)w* €
L? by using the LY estimate for all terms involved.

For the last term we claim that ,¢* € L*, from which 3= (mfl)aﬂphg(mﬂ)arw c L?

follows by using the L estimate for “2. The claim follows from the formula above for 0,4,
the LS estimate for ¢»* and the Sobolev embedding (92 F 28, & % )uy, (07 T 20, + % )us, (07 F
9, )ug € L* (which can be derived using the Hankel calculus along the lines of the arguments
in Lemma 1.4).

O
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