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NONLINEAR WAVES ON 3D HYPERBOLIC SPACE

JASON METCALFE AND MICHAEL TAYLOR

ABSTRACT. In this article, global-in-time dispersive estimates and Strichartz
estimates are explored for the wave equation on three dimensional hyperbolic
space. Due to the negative curvature, extra dispersion is noted, as compared
to the Euclidean case, and a wider range of Strichartz estimates are proved.
Using these, small data global existence to semilinear wave equations is shown
for a range of powers that is broader than that known for Euclidean space.

1. INTRODUCTION

The goal of this article is to study dispersive estimates for the linear wave equa-
tion on hyperbolic space and their application to nonlinear wave equations. We
will primarily study Strichartz-type estimates. Due to the negative curvature of
hyperbolic space, one expects to see more dispersion than in the Euclidean case.
This is indeed observed, and a wider range of Strichartz estimates are proved. As
such, small data global existence for nonlinear wave equations with power-type
nonlinearities can be shown for a larger range of powers.

We shall study the linear wave equation

(02 — A)u = G(t, z)
u(0, -)=f, Ow(0,-)=g.
A now common measure of dispersion is the class of Strichartz estimates

(1.2)  (=2)72Vpullprrs S 1Veww(0, )z + I1(=2)72(0F — A)ul

(1.1)

=/ =1
p' rq -
LP'Lg

For (t,z) € Ry x R™, these estimates originated in the work of Strichartz [25]. It
is now known for (t,z) € Ry x R™ that (1.2) holds for

(1.3) Wzﬁ_ﬁ_l7 gg”_l(l_z)
2 q p p 2 q

and similarly for (p,,%). The n = 3 endpoint (p,q) = (2,00) is excepted. This is
the culmination of progress made by a number of authors. See Keel and Tao [19],
where the endpoint estimates were obtained, and the references therein. When
n = 3, this range of indices (p, q,~) is labelled £ in the sequel. See, e.g., Figure 1.

When we study (1.1) on R, x H?3, where H? is 3D hyperbolic space with constant
sectional curvature —1, and A represents its Laplace-Beltrami operator, we are able
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to obtain a richer family of Strichartz estimates than in the Euclidean setting. In
fact, to the set of (p, q,7) satisfying (1.3) can be added the set satisfying

(1.4) 7:1_2, lgl_i

¢ q 2 3p
with the (p, ¢) = (2, 3) endpoint case excepted. See Propositions 4.2-4.3. This range
is labelled R in Figure 1. The key to proving this extended range of estimates is the
dispersive estimate (3.51), given as (1.8) below. Notice that the decay at infinity in
this estimate in, say, the v = 1/2, ¢ = 4 case is much better than the t=1/2 decay
which is known in R'*3. In fact, the decay here is comparable to what is obtained
in R'*7. The fact that 0 is not in the LP-spectrum of —A for M = H? also has
implications for the Strichartz estimates (1.2) in this context.

Closely related estimates of this sort first appeared in Tataru [27]. There Strich-
artz estimates were shown for 07 — (A 4+ (n — 1)2/4). Relations between these
estimates and ours are discussed in further detail in §3.

As an application of such estimates, we consider solutions to semilinear wave
equations

(1.5) (02 — A)u = F(u).

We seek conditions under which (1.5) can be shown to have a global solution, given
small initial data, when F'(u) has the form

(L6) F(u) = alul’,

with b > 0, a € R. For (t,x) € R**3, it is known that small data global solutions
exist for b > 1+ +/2. This was first shown by John [17] and is the n = 3 case of the
so-called Strauss conjecture, which is now solved. The Strauss conjecture asserted
that, on R'*", global small data solutions exist for b > p. where p,. is the positive
root of

(1.7) (n—1p*—(n+1)p—-2=0.

See [13] and [27], and the references therein.

On H3, we find that such global existence results hold for a larger range of
b than in 3D Euclidean space. Indeed, small data global existence is obtained
for b > 5/3. This is obtained merely from Strichartz estimates, and we make
no claim of sharpness. In R3, Strichartz estimates only permit one to reach b >
3= (n+3)/(n—1). The range 1 + /2 < b < 3 follows from other arguments.
Notice here the relationship, which is not coincidental, between the conformal power
(n+3)/(n—1) in n =7 and the range for which we show global existence.

For some recent related results on dispersive estimates for the Schrédinger equa-
tion on hyperbolic space and applications to certain nonlinear equations, the au-
thors refer the interested reader to, e.g., [1], [2], [3], [4], [5], [16]. While the tech-
niques involved for the wave equation are related to those employed in the cited
works and while the results herein may be heuristically expected based on these
previous studies, significant technical obstacles must be overcome to prove the
dispersive estimates for the wave equation. In particular, Strichartz estimates typ-
ically follow by interpolating an L? — L? energy-type estimate with an L' — L™
dispersive estimate. For the Schrodinger equation, the latter follows from the form
of the representation of the solution. For the wave equation, in Euclidean space,
the L' — L™ estimate requires a more complicated replacement, which typically
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involves Littlewood-Paley theory and Besov spaces. In the absense of an appropri-
ate Littlewood-Paley theory for hyperbolic space, such an estimate is much more
elusive in the present setting. To get around this, we make use of Sobolev spaces
based on bmo-spaces, and interpolation results from [32], which are reviewed in an
appendix to this paper. It is with these tools that the relevant Strichartz estimates
are approached.

This paper is organized as follows. In the next section, some explicit formulas
are given for the solution operator to (1.1) on H3. Section 3 is dedicated to the
main dispersive estimate (3.51), i.e.,

-5 ity — c
(1.8) I(=2)=2e"™ "2l e < ——|fll L
¥y (1)
provided
2 2
1.9 €0,1), s=2y, g=——, ¢ =—"—,
(1.9) 7[)qu1_7ql+w
where
Y+ P2, <<,
1.10 t) = 2
(110 ¥alt) {tmtw, <<t

Such an estimate follows from the representation of the solution given in Section 2,
together with interpolation arguments, involving bmo-Sobolev spaces. In Section
4, the Strichartz estimates for the homogeneous wave equation, which follow from
(1.8), are given. As noted previously, a wider range of exponents is permitted as
compared to the wave equation on Euclidean space. Section 5 contains the proofs
of Strichartz estimates for nonhomogeneous wave equations. These follow, in what
is becoming an increasingly standard argument, from the estimates of Section 4 in
concert with the Christ-Kiselev lemma.

Sections 6-8 contain the applications to nonlinear wave equations. The first
long time existence results for nonlinear wave equations are presented in Section
6. These are analogs of known global existence results in Euclidean space for
p > (n+3)/(n—1), which follow from Strichartz estimates. Due to the richer range
of Strichartz estimates, the power in the lower bound for 3-dimensional hyperbolic
space resembles that instead of 7-dimensional Euclidean space. In Section 7, the
regularity on the initial data which is needed for b € [5/3, 3] is improved as opposed
to that given in Proposition 6.1. Section 8 is dedicated to proving the existence of
global smooth solutions for (67 — A)u = au?.

The material in Sections 2-8 is supported by three appendices. Appendex A
discusses the telegraph equation and how formulas for its solution yield formulas
in Section 2. Appendix B discusses bmo-Sobolev spaces and interpolation results
used to prove the dispersive estimates in Section 3. Appendix C gives some general
results on non-breakdown of smooth solutions to semilinear wave equations, useful
in the analysis in Section 8.

2. THE SOLUTION OPERATOR TO THE WAVE EQUATION ON R x H3

Our goal in this section is to derive an explicit formula for the solution operator

sintv/—A

(2.1) =



4 JASON METCALFE AND MICHAEL TAYLOR

when A is the Laplace-Beltrami operator on H?>. We start with the fact that if we
set

(n—1)°
L=A+-—"—
(2.2) T
=A+1 (for n = 3),
which has the property Spec(—L) = [0,00), then there are exact formulas for
various functions of L. In particular, for ¢ > 0,

sint\/—L(S (z) = 5(t—r)
vV—L U7 dmsinht’
where r = r(x,y) is the geodesic distance from z to y in H3. A related identity

(cf. [30], Chapter 8, (5.15)) is

1 1 9.
(2.4) g(\/j)(sy(f) = _Wmag(r),

where again r = r(x,y), and g is the Fourier transform of g. Note that

. — . 5
sin tv/—A _ St(\/Z), Si(A) = smt}\\/z)\—’_—i— 1.

(2.3)

(2.5)

One can deduce from the Paley-Wiener theorem that

(2.6) Supp S; € {r: |r| < |¢]}.
By comparison, note that

. sintA
(2.7) ©1(r) = X[=t,9(r) = @t(N) =2 N

which leads back to (2.3).

Note that S, (r) is the fundamental solution of an equation of Klein-Gordan type
on R x R. This is not surprising in view of the relation between L and A. Here is
a general result relating such fundamental solutions.

Proposition 2.1. Let Ly be a negative self-adjoint operator and, for a € R, set
(2.8) Ly =Lo+a* Ly=Lo—ad*
Then, fort € R,

Li(avit? —
(2.9) costy/—Ly = costy/—Lyg +at/ hiavt = %) cos s\/— Lo ds,
0

12 — 52

and
t
Ji(avt? — s2
(2.10) costy/—Ly = costy/—Lg — at/ 1(\6;1527325) cos s\/—Lgds.
0 —

Here J; is the Bessel function

> AN 2k+1
o P O

and

(2.12) 1) = iy (iN).
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The formulas (2.9) and (2.10) are established in Appendix A, where they are related
to formulas for the telegraph equation. By (2.2), we can apply (2.10) with Ly =
L, Ly = A on H3, and a = 1. Hence, on H?,

ViZ —
(2.13) costvV—A =costvV—L —t Jl( kil cos sV —Lds.

0o VtE—s?
Note that, for ¢t > 0,
&(t—r)
(2.14) costvV—Ldoy(x) = Trshy

as can be seen by differentiating (2.3) (noting that sinh¢ can be replaced by sinhr
n (2.3)). Plugging this into (2.13) yields

costv/—A 8, (x) = LU= PRV =) 0s(s 1)

47 sinh r 0 2 _ g2 47 sinh r

(2.15)

Integrating by parts yields

(2.16) 5/(t,_ ) _ J{(,O)t St —r)+ # QG(\/m)X{rgt}ﬂ

4rsinhr  4msinhr 4 sinhr Or

where
A
(2.17) G\ = Jli )
Equivalently,
14 _ /
costv/=A 5, (x) = S=r) _ S0 5
(2.18) 4msinhr  4msinhr
: o QWEP
Arsinhr (2 gz NSt
Now
sinty/—A ¢
2.19 —_— = cos sV —Ads.
219 VT
Applying this to (2.18) gives (for t > 0)
sintv/— o(t—r) r o J(Vt2—r2)
(2.20) dy(x) = - - X{r<t}-
\/j 4drsinhr  4wsinhr /2 — 2

3. DISPERSIVE ESTIMATES

Our goal in this section is to use the formula (2.20) to derive dispersive estimates,
including the following:

(3.1) smt\/i

f

C
e < M lvsoey, 00 = 24 12

and others, which will be given further on. The main result will be that (3.51)
holds, under the conditions given in (3.45).

To begin, noting that
S(t—r)  d(t—r)

4drsinhr  4msinht

(3.2)
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and that J;(¢)/¢ is an entire function of (2, satisfying

(3.3) ‘héo~cc—3/2cos(c—‘°f)+---, as ¢ — oo,

we have the following dispersive estimate. To state it, we take A > 0 sufficiently
large and set

(3.4) h3°(H3) = (A — A)~*/2 bmo(H?).
See Appendix B for a discussion of these spaces.

Proposition 3.1. Given f € L*(H?),

sinty/—A C
(35) =A==, < o e
V=A g T ()
where
(3.6) p(t) = [t + [t/
Proof. This follows from the estimate
sinty/—A C
(3.7) =0 <
V-A h=tee T ()

which in turn follows from (2.20). In fact, the second term on the right side of
(2.20) has L* norm < C/¢(t), thanks to the estimate

(3.8) Ol <CA+IC)2 ¢ 0,00).
As for the first term on the right, it is equal to 6(¢ — r)/(4wsinh t), and we have
(3.9) 6(t —r)llp-1.0 < C, t€(0,00),

whose proof is essentially the same as that of its well known Euclidean analogue. [

REMARK. Note that the estimate (3.5) is stronger as ¢ — +o0o than the correspond-
ing estimate with H? replaced by R3.

We produce further results by interpolating (3.5) with the elementary estimate

sintv —A
(3.10) =A==, < €l
These estimates involve LP-Sobolev spaces
(3.11) H*P(H?) = (1 — A)~3/2LP(H?).

The relevant interpolation estimates are the following. Assume one has a bounded
linear operator

(3.12) R:L*(H?) — H“*(H*), R:L'(H®) — b b>(H?),
satisfying
(3.13) |Rf|[r2 < Mil[fllzz,  |Rfllg-1.00 < Mol f| L1

Then, for 6 € (0,1),
(3.14) R: L2/ Q=0 (p3) —, [20-12/0(343),
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and (with Cy independent of R and f)
(3.15) |Rf] gr2o—1.270 < CQMIGM(}76 1 f Il n2sc26).

This result is an analogue of Corollary 2 in §5 of [12]; we give further details in
Appendix B.
Given (3.15), we deduce that for 6 € (0,1),

sinty/—A C
(3.16) Al P =1 Y
In particular, taking 8 = 1/2 gives
sinty/— C
(3.17) == ML, < s
T Vel

This is as good as (3.1) for t € (0, 1] but weaker than (3.1) for ¢ >> 1. We need
further arguments.
To proceed, we write

sinty/—A

3.18 V2 Ro(t) + Ri(t),
( ) m 0( ) 1( )
with

inty—L Ji(Vt2 —r?
319) Rt = L R, 0) = - DVEE T

v—L dmwsinhr  /t2 — 2

Then (3.5) is refined to
(3.20) I1Roft) -1 < ol e

The estimate (3.10) has the following counterpart:

H sintv/—L
v —L

.. <Cllsintv=I f||Lz+cHS“”F

S CAA+EDNF Nz,
which in conjunction with (3.10) itself and (3.18)—(3.19), gives

.

(3.22)

(3.23) 1R () fll > <O+ DI fllz2, 7 =0,1.

Now an interpolation of (3.20) and (3.23) gives, granted (3.15),
(1+]t)°

(3.24) [ Ro(t) fll 201,270 < CWWHLW@ OF

and in particular,

1+ |¢]

(3.25) 1ROl < O\ i

[ fllzars

REMARK. The estimate (3.24) is equivalent to the estimate (23) of [27]. However,
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there appears to be a gap in the proof of the result given there. The problem arises
with the estimate (27), which would imply

(3.26) I\ = 8)72Ro(0) e < il s
in place of (3.20). However, such an estimate is not true. (In fact, the last line of

p. 802 in [27] has a small error, whose correction manifests a logarithmic singularity.)
The argument given here closes that gap.

To obtain further operator estimates on Ry (t), we fix y € H? and take a closer
look at

r L(/E—T)

(327) (I)(t,l') = sinh m X{?"St}

Let us write this as
(3 28) @(Ll’) = (I)l(tax) + (DQ(tv'r)a (I)l(tv'r) = (I)(t7x)X{T§t/2}7
’ (I)2(tax) = @(tvm)X{TZt/2}~

We have, for t > 0,

t/2 /12 _ 72
/|q>1(t,$)|p dV(z) = 47r/ ‘ r_ vt ; )‘p sinh? 7 dr
0
H3

sinh r 2 _p
(3.29) t/2 P
< C sup ’Jl()\)‘p / —_— - 5 dr
Ast/2l A o (sinhr)p—
< Cp(1+ [t)) /2,
provided p > 2, and
t A /t2 _ 2 P
/ |Da(t, z)|P dV (x) = 47r/ 7 i ) ’ sinh® 7 dr
¢/2!sinhr 12 —r2
HS
(3.30) Y t p
< C sup Jl()p/ ~T 5 dr
o<a<t! A ¢/2 (sinhr)P—

< Cp(tP v 12)e P2

provided p > 2. Consequently,

(3-31) p>2= ||t )lr < Cp(1+ [t 7.

In light of (3.19), we deduce

(3.32) IR (6)flle < CoL+ 1) fllr, VD> 2.

Since Ri(t)dy(x) is symmetric in « and y, we deduce by duality that

(3.33) 1Ry (8) fllz < Co(L+1t) 2| fllzas Va € [1,2).

Interpolation of (3.32) and (3.33) yields

(3.34) 1Ry () fllze < Cog(L+ [t 2| fllza, Y2 >2, g€ [1,2).

If we apply this with p = 4, ¢ = 4/3, and combine this with (3.25), we get
51nt\/ 1+t

3.35 ‘ | .= : i,

(3.35) A ( snb [t T (1 |t\)3/2>||f”L a
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which is equivalent to (3.1).

We want to push on with further dispersive estimates. First, let us recast es-
timates leading up to (3.35). For the Laplace-Beltrami operator A on M = H?,
these results yield, for

1 2 2
. -1 =2 == f=—
(3.36) 76[2, ) $=2 4=y =7
the estimates
sintv/—A C
(3.37) HifH Sl
VAN Hi-=a — [t + |t
In more detail, we have from (3.18)—(3.19),
sint sint
3.38 Ro()f + Ri(t)f, Ro(t)f = ,
B3%)  TLEf - RO+ RO R0 = T
from (3.24) (with vy =1 —0),
(L+[t)'
. 1msg < O ——7-—7F"—— a
(3.39) IRoft) s < OB
(actually valid for 0 < v < 1), and from (3.34)
(3.40) IRy (8) e < Cog(L+ [t) >[I fllze, Ya>2,p€[L,2).

Combining (3.39) and (3.40) gives (3.37).
To proceed, we interpolate the endpoint (y = 1/2) case

sintv/—A C
(3.41) Hi jf‘ 1 < WW”UM
of (3.37) with the estimate (3.10):
sinty/—
(3.42) | =221, < €l
obtaining for
1 2 2
3.43 0.5] s=21 =17, ¢=—,
(3.43) Ve 8= a=g (=
the estimate
| === e
s = 1/2 3/2)27 L
(3.44) iea = (U2 4 [IF72)
~ e
-+ T 11
Combining this with (3.37), we get for
2 2
3.45 €01, s=2y, ¢g=——, ¢=+—0
(3.45) 7[)87q1—7q1+7
the estimate
sint
3.46 ] | < —— £l
(3.46) T s < e
where
b+t §<y<1
3.47 t) = 2
347 0 %W+Wﬂ<&v§;
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Note that 15! € L'(R) for v € (1/3,1).

As opposed to Euclidean space, one has the result (cf. Appendix B) that for each
m,s €R, p € (1,00),
(3.48) (=A™ HP(M) — H*~™P(M),

whenever M is a symmetric space of noncompact type. In particular, this holds for
M = H3, and we can apply this to (3.46) to get

(3.49) [ sintV=Af|lg-ca < 11l

S
by (t)
with s,¢,¢" as in (3.45). Working with the formula (2.18) for costv/—Ad,(x), we
also obtain

C
(3.50) [ costV=A fllg-s0 < ==l Lo,
Py (t)
and putting together (3.49) and (3.50) gives
(3.51 VA < fllpas
) | Il <o )|| Lo

again in the context of (3.45).

4. STRICHARTZ ESTIMATES: HOMOGENEOUS CASE

We establish mapping properties of the form

(4.1) T:H"*(M)— LP(R,LY(M)), M =H?>,
where

(4.2) Tf(t,x) = V5 (),

or equivalently

(4.3) T* : L (R, LY (M)) — H™"2(M),
where

(4.4) T*g(x) = /00 e V=R (t, 3) dt.

The estimates associated with (4.1),

(4.5) ITfllzezs < Cllfllm2,

are called Strichartz estimates.
To see when (4.3) holds, we start by writing

(T*g, T*9) r-~2 = ((=A)"T"g, T*g) 2
(4.6) // VeIV R (1), g(s, ) L2 ds dt

< C//Hel(s*t)\/jg(tv')HH—%&H‘C](S,')HLq/ ds dt.

the last inequality by (3.48). Now we apply (3.51), to obtain

(A7) (T"g.T*g)u-a < C // o =190 e la(s. e st
vy
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valid for
2 2
4.8 €0,1), ¢ = . q=
(4.8) vel0,1), ¢ =1 vl

with 1, given by (3.47), i.e.,

2
(hence y=1- 7),
v q

[t + 122, 5 <v <1,
4.9 t) = f 2
o ot {|t|v+|t|% 0<q<h
To proceed, let us set
e 1
4.10 O G(t =/ —G(s) ds.
(110) 00 = | oW

We have:
Proposition 4.1. Let v,q,q" be as in (4.8). Then (4.1) and (4.3) hold as long as
(4.11) o, : ¥ (R) — L’(R).

For a convolution operator such as (4.10) to have the property (4.11), one cer-
tainly needs p’ < 2 < p. To continue, pick ¢ € C§°(R) such that ¢(t) = 1 for
[t| <1, 0 for |t| > 2, and write

(112) An =22 Bw-50,
and then, with obvious notation,
(4.13) o, = + 2.
We have ¢! compactly supported and
(4.14) p3(t) ~ Clt77, =0,
while ©2 is smooth and, as [t| — oo,
—3/2 1
w o ae-{g
We have
(4.16) ¢l : LV (R) — LP(R) provided 0 <y < %, p>2,

the endpoint case v = 2/p following from the Hardy-Littlewood-Sobolev estimate,
and the cases v € [0,2/p) being more elementary. Also ®! : L*(R) — L*(R) as
long as v € [0,1). We also have

1

3 <7< 1= ¢? € L'(R)NL®(R)

(4.17) — 92 : L' (R) — L(R), Vj € [p/, oc]
= @2 : LV (R) — LP(R), Yp' € [1,2].

In addition, given v € (0,1/2],

/ 2
2. .
(4.18) @7 : LP (R) — LP(R) provided 3y > e D> 2,
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the endpoint case 3y = 2/p again following from the Hardy-Littlewood-Sobolev
estimate, and the case 3y > 2/p is more elementary. For v = 0,p = o0,p’ = 1 we
also have (4.18).

In summary, we have the following result.

Proposition 4.2. Take v € [0,1), or equivalently q € (2,00], related by

2
4.19 N=1- 2
(4.19) .
Then (4.1) and (4.3) hold for M = H? provided either
2 2
(4.20) — <~v< - and p>2,
3p p
or
1
(4.21) p=2 and §<7<1.

REMARK. The Hardy-Littlewood-Sobolev estimate cited above is the following.
Consider

(1.22) g = [~ L

[eS) ‘t_s|a

Then

(4.23) a€(0,1), 1<qg<p<oo, 1+%=a—|—$:>Ha:Lq(R) — LP(R).
Consequently

(4.24) 2<p<oo, a= % — H, : L’ (R) — L*(R).

REMARK. Another way to describe the triples (p, ¢, ) satisfying (4.19)—(4.21) is to
say that (4.19) holds and either

(4.25) %—%gég%—% and p > 2,
or
(4.26) p=2 and 0<1<1.

q 3
When these conditions hold, we say
(4.27) (p,q,7) € R.

We next obtain Strichartz estimates for (1/p,1/q) in a different region of the
plane, meeting the previous region on the line segment 1/p + 1/q¢ = 1/2, p,q >
2. The following estimates are closely similar to Euclidean space analogues in
dimension 3. As usual, we take M = H3.

Proposition 4.3. The mapping properties (4.1) and (4.3) hold for

(4.28) y=2-2_2 ,
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provided
1 1 1
429 - + - S ) ) > 2
(4.29) otg Sy pa
If (4.28) and (4.29) hold, we say
(4.30) (p,q,7) € €.

1/p

F1GURE 1. The Strichartz admissible ranges.

Proof. We know from Proposition 4.2 that (4.26) holds for

2
4.31 N=1-12,
(4.31) .
provided (4.20) or (4.21) hold (i.e., (p,q,7) € R), in particular provided
1 1 1
4.32 -+ -=—, pg>2
(4.32) PR

Note that if (4.32) holds, then the formulas (4.28) and (4.31) for « coincide. Hence
Proposition 4.3 holds when (4.32) holds.

We now deduce Proposition 4.3 more generally. First, whenever (4.28) and (4.32)
hold, we can extend (4.26) as follows. We have, for each o € R,

(4.33) u=Tf= ||u||LP(R,H”"1(M)) < C| fllo+n-
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We bring in the Sobolev embedding result:
3q

(1.3 (M) € LUO(), glo) = 5

valid for 0q < 3, when M = H3. Thus we obtain the following estimates:

(4.35) [l Lo, Lot (aryy < Cllfllzro+n-

We claim that, for all such o as occur in (4.34), (p,q(0),0 + ) € &, i.e., we have
the implication

- 3q
q=<1(0)=370q7 Fy=o+7
(4.36) ) 5
:}’y:f_t_f
2 q p
In fact,
3 3 1 _3 3-0g¢g 1
2 ¢ p 2 q D
(4.37) _§_§_7+0
2 q p

=7+o,

which gives (4.36). We also have the converse result: each (p,q,7) € £ can be
written as (p, q(o), 0 +7), with (p, ¢,7) satisfying (4.31)—(4.32) and o € [0,3/q), so
q(o) € [g,00). Thus we have Proposition 4.3. ]

Let us recall that T' is given by
(4.38) Tf(t,z) =™V =2 f(z).

It is clear that T' commutes with (AI — A)™7/2, so we have the following useful
variant of Propositions 4.2-4.3.

Proposition 4.4. Given (p,q,7) € RUE, M = H3, we have

(4.39) T:L*(M) — LP(R, H "9(M)),
and
(4.40) T*: LY (R, H"9 (M)) — L*(M).

5. STRICHARTZ ESTIMATES: INHOMOGENEOUS CASE
Our goal in this section is to establish the following.

Proposition 5.1. Define Vf =u by

(5.1) (02 —Ayu=f on Rx M, u(0)=0adu(0)=0.
As usual, M = H3. Then, whenever

(5.2) (p,q,7) and (p.¢,7) ERUE, and (p,p) # (2,2),
we have

(5.3) vV LP (R, HVT (M)) — LP(R, H'=79(M)).
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To begin, we note that the solution to (5.1) is given by
u(t) = /t sin(t — s)v/—A

0 vV=A
Bringing in (3.48), we see that to prove Proposition 5.1 it suffices to show that
when (5.2) holds,

(5.4) f(s,)ds.

(5.5) Vo : L7 (R, BT (M) — LP(R, H™ (M),
where
t
(5.6) Wflt,z) = / e E=IV=A f (5 1) ds.
0
In turn, we can write (5.6), restricted to ¢t € RT, as
t
(5.7) Vig(t,z) = / K(t,s)g(s,z)ds,
0
where
(5.8) K(t,s) = t=9)V=4a
is an operator valued function of s and ¢ and
(5.9) 9(s,2) = X+ (s)f (s, 2).

There is an analogous formula for (5.6) restricted to R™.
A general result of [8] obtains bounds on (5.7) given bounds on W, defined by

(5.10) Wy(t,z) = /_OO K(t,s)g(s,x)ds.

If 1 <p <p<oo, X and Y are Banach spaces of functions, and g(s,-) takes
values in X, one has

(5.11) W:LF (R, X)— LP(R,Y) = Vi : L (R, X) — LP(R,Y).

Given this, Proposition 5.1 is a consequence of the following.

Lemma 5.2. In the setting of Proposition 5.1, for

(5.12) Wy(t,z) = / h =V=8 (5 2)ds,

we have

(5.13) W LP (R, HV7 (M)) — LP(R, H"9(M)).
Proof. Recalling T, given by

(5.14) Tf(t,x) =™V f (),

we see that

(5.15) W =TT*.

Then (5.13) follows from (4.39) and the variant of (4.40):
(5.16) T* : LP (R, H"7 (M)) — L*(M).
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REMARK. Regarding the hypothesis (5.2), we can let (p,p) = (2,2) in Lemma 5.2,
but to apply [8] and deduce (5.5) we need ' < p, hence (p,p) # (2,2).

Here are some variants of the conclusion of Proposition 5.1.

Proposition 5.3. In the setting of Proposition 5.1, in addition to (5.3), i.e.,

(5.17) ||U||LP(R,H1—M(M)) < C||f||Lﬁ'(]R,H"Y~<i’(M))7
we also have

(5-18) ||vt,zu||LP(R,H*%q(M)) < C”fHLﬁ’(R,H%q“’(M))-
More generally, for each o € R,

(5.19) lull e ®, mo+1-vaany) < Cllfllw @, mo+s.a (ar))s
and

(5.20) IVeoull Lo mo—vany) < Clflle @ mo+sa (ar))-

Proof. These are easy consequences of (5.3) and (5.5), the commutativity of V' and
(—A)_"/ 2 and the representation

Ou(t) = /o cos(t — s)V—A f(s,-) ds.
(]

We are also interested in the behavior of solutions u(t) to (5.1) for fixed ¢, which
we denote

(5.21) Vif(z) =Vt ).
The behavior is the same as that of
t gilt—s)V=4A
t) = —f(s,)d
5.2 WA s e
’ JRINETN

ﬁ T (X[O,t]f)7

with T* as in (4.4), the last identity holding at least for ¢ > 0, with an analogous
formula holding for ¢ < 0. We have

(5.23) (p,¢,7) ERUE = T* : LP (R, LI (M)) — H™V*(M),
and of course e*V=2/\/ZA : H-"2(M) — H'~"2(M). We hence have:
Proposition 5.4. In the setting of Proposition 5.1, for each t € R,
(5.24) Vi LY (R, LY (M) — H"2(M),

with operator norm bound independent of t.

Let us record some special cases of Proposition 5.1. For one, we have
(p.¢,7) ERUE, p>2

(5.25) — V. LF (R, H P (M) — LP(R, H T 14(M)), Vo
— V: L (R, LY (M)) — LP(R, H'~279(DM)).
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Now if (p,q,7) € R,soy=1—2/q, then q € [2,4] = ~v€[0,1/2] = 1—27 >0, so
we have
(P.¢;7)€ER, 2<q<4

= V:L”(R,LY(M)) — LP(R, LY(M)).
Note in particular that

8 2
(527) p:qe|:§74:|a7:1_§z(p7qf7)6735
from which we deduce:

Proposition 5.5. Take p € [8/3,4]. Then, with M = H?3,

(5.26)

(5.28) VLY (R x M) — LP(R x M),
and, for eacht € R,
(5.29) Vi LY (R x M) — H2P2(M),

with operator norm bound independent of t.

6. GLOBAL SOLUTIONS WITH SMALL DATA FOR u = alu|’

Here we obtain global solvability results for

82
(6.1) S~ Au=F(), u(0)=cf, 9u(0) =<y,
on R x H3, for e sufficiently small, provided f and g belong to certain L2-Sobolev

spaces, in case
(6.2) F(u) = alul’.

Our first result treats small positive b. Then we will obtain results valid for larger
b. The same analysis applies to variants, such as F(u) = a|u|’~lu.

Proposition 6.1. Assume F(u) is given by (6.2), with
5
(6.3) 3 <b<3.

There exists eg > 0 with the following property. Take f € HY2(M), g € H'"12(M),
M = H3, with

b—1
(6.4) 1 ez Mlgllpnsz <10y = =

Then (6.1) is globally solvable for all € € (0,&p].

REMARK. In the next section, we prove Proposition 6.1 with smaller values of v in
(6.4). We start here with the less optimal result to minimize the initial technical
details.

To prove Proposition 6.1, we bring in the integral formulation of (6.1):

bsin(t — s)v/—A
u(t) =eug(t) + | ———=—=——F(u(s))ds
(6.5) /O VoA
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where
(6.6) ug(t) = costv—A f + Sm\/_iAAg.
We take p € [8/3,4] such that

A R
(6.7) b=r=p(1-)=p-1

and set (with M = H?)
(6.3) X = {ve LR x M) : vl ponn) < 0}
We will show that there exists & > 0 such that, for all sufficiently small ¢,
(6.9) Z. : X — X} is a contraction map.
To prove this, first note that, by Proposition 4.2, with p = ¢ € [8/3,4], v =
(6.10) 20 HY72P2(M) @ H-2/P2(M) — LP(R x M).

Note that v = (b—1)/(b+ 1).
We next need to estimate Z'v for v € X§. Thus we need to estimate || F(v)|| (Rx M)
In fact, from (6.2) and (6.7) we have

/ /v
1F @) eany = Lol [ 1o av)

= |af HU”%P(RXM)'

(6.11)

‘We deduce that

(6.12) v € X5 = | F(v)ll 1 ®xary < Clal 8’
- ||ElUHLP(R><M) < C|CL| (Sb,
the latter implication via Proposition 5.5. Since b > 1 when (6.2) holds, we have
the mapping property of (6.9); given § > 0 small enough, = : X§ — X% for all
sufficiently small e.

It remains to establish the contraction property. To get this, write

- - _ [Psin(t - s)V—A
(6.13) Ev(t) — Ecw(t) = /0 — A G(v(s),w(s)) ds,
where

G(v(s),w(s)) = F(v(s)) — F(w(s))

(o1 = H0(s), wl) (0(5) ~ 0(s))
with
(6.15) H(v,w) = /0 F'(tv+ (1 —7)w)dr.
Here, F'(v) = ablv|*~!(sgnv), so
(6.16) |H(v,w)| < C(Jv]"™! + |w|"™H).
We have

(6.17) 1G (v, W)l Lo mxcary < 10— wllze@xan) | H (0, W) Lr @5 1),
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where p =b+ 1, as in (6.7), and

1 1 1
— 4+ — = —, hence 7":L7
hence r(b—1)=np.
Hence
1E @, @)z @ean < C (0l e @n + 1wl z-@on )
(6.19)
< c(llvlle (woan T 1wl RXM))

Consequently,
(6 20) v, w < x::; = ”G(U7 w)HLP’(]RXM) < C5b_1||v — wHLP(RXM)

= |Zev — Ecw| po@xary < C6H[v — wl| Lo ®xan

the latter implication by (6.13) and Proposition 5.5. Since b > 1, we have the con-
traction property, if § is sufficiently small. This completes the proof of Proposition
6.1.

We next establish the following complement to Proposition 6.1.

Proposition 6.2. The conclusions of Proposition 6.1 also hold for

3 2
21 < == —
(6.21) 3<b<5, v 5 b1

In this case we again take =, as in (6.5), and we will find p, ¢ € [2,00) and § > 0
such that, with

(6.22) X51 = {v e L"(R,LYM)) : ||v|| Lo ®,Laar)) < 0},

we can show that, for all sufficiently small ¢,

(6.23) 2. X7 — X7 is a contraction map.
Recall that Z.u(t) = Z°(f, g)(t) + Zlu(t) and

(6.24) Elu =V F(u).

We have

(6.25) 20 g2 (M) @ H' Y2 (M) — LP(R, LY(M))
and

(6.26) V. LP (R, H7T7~19 (M)) — LP(R, LY(M)),
for

(6.27) (p,4,7), (9,4,7) € €.

We will impose the condition

(6.28) F4y=1,

and relate (p, §) with (p, ¢) via the requirement that

(6.29) F:LP(R,LY(M)) — LP (R, L7 (M))

when F' is given by (6.2). That is to say, we require
(6.30) p="bp', q=»bq,
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or equivalently

1 b 1 b
(6.31) LN B
b p q q
Recalling that if (6.27) holds then
3 3 1 3 3 1
6.32 YT=5 77— s V=57 =7 =
(¢32) 2 g p 2 . q 7
we see that (6.28) is equivalent to
3 1 3 1
(6.33) 44t 4=2
q P (g
By (6.31), the left side of (6.33) is
3 1 b b 3 1
6.34 Croas3(1- 41— =a—0p-1(2+2),
( ) qa P ( q) p ( >(q p)
0 (6.33) becomes
1 3 2
6.35 -4 = —
(6.35) PR

Note that this gives vy =3/2 —2/(b—1).
For (6.27) to hold we also need 1/p+1/g <1/2and 1/p+1/q < 1/2. Note that
1/p+1/¢=2-0b(1/p+1/q), so
1 1 1 1 1 3
(6.36) _ﬁ+cjg2{:>p+q22b’
which in turn requires 3/2b < 1/2, i.e., b > 3. In the setting of Proposition 6.2 this
restriction on b is fine. To satisfy these conditions, we set

1 1 3
6.37 —+—-=_.
(6.37) PRI
Now, given b > 3, we solve (6.35) and (6.37) for p and ¢, obtaining
1 50 —9 1 b+3

6.38 == =1
(6:38) p 4b(b—1)" ¢ 4b(b-1)
Note that

4

agreeing with the treatment for b = 3 in Proposition 6.1. Some further examples
are

48 8 , 12, 12

b=d=—=p=—,q¢=— = 40 ==
(6.40) P=p = P 1T

b=5=p=5 ¢=10, § =1, § = 2.
By (6.30), for p’ and ¢’ to be > 1, we need p > b and ¢ > b. This breaks down for
b > 5, but works for b € [3,5].

Now that we have found p and ¢, verifying the existence of § > 0 such that (6.23)
holds (for e sufficiently small) proceeds as before.

We now complete the circle of global existence results of this section.
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Proposition 6.3. The conclusions of Proposition 6.1 also hold for

3 2
41 > —c_ =
(6.41) b25, 2 b1

To prove this, we continue to take Z. as in (6.5), and we will find § > 0 such
that, for all sufficiently small ¢,

(6.42) 2%t — 2

is a contraction map. Here we set

Xt ={ue L*R,HV24M))NLIR x M) :
lull Lo, r-172400)) < 0, ullLaxany < 6},

with 7 as in (6.41) and

(6.43)

(6.44) g=2(b-1).

Note that b > 5 = ¢ > 8. (In fact, b > 3 = ¢ > 4.) Also,
3 4 1 4

6.45 ==-_2 - =1-=

(6.45) T=57 773 .

The distance function we put on X% does not involve the norms used in (6.43).
Rather it is given as

(6.46) d(u,v) = ||u—v||La@®x rr)-
The following is a simple but important observation.
Lemma 6.4. %g, with the metric (6.46), is a complete metric space.

Proof. If (uy) C X% is Cauchy in this metric, then there exists u € L*(R x M) such
that ux — u in norm in L*(R x M). The bounds given in (6.43) also imply that
a subsequence of (uy) converges weakly in L*(R, HY~'/24(M)) and in L¢(R x M)
(since these spaces are reflexive) to limits also having these norm bounds. All
these limits hold a fortiori in D'(R x M), so these limits all coincide. This implies
u € Xt O

Recall that = (u) = eZ°(f, 9)+V F(u), F(u) = alul’. To show that (6.42) holds,
we first note that

(6.47) =0 HA(M) @ HVY2(M) — LY (R, H'~Y24 (M),
since (4,4,1/2) € £ and Z° commutes with (1 — A)7/2. Similarly,
(6.48) 20 HA(M) @ H V(M) — LY(R x M),

for v and ¢ as in (6.41) and (6.44), since also ¢ > 4 and in such a case (q,¢,7) € €.
Next, we have, by Proposition 5.3,

(6.49) IV E ()| Law, mv-1r2.a0a1y) < CINF (W) Lass @, mro—1/2.475(01))

again because (4,4,1/2) € £. We estimate the right side of (6.49) using the follow-
ing result.

Lemma 6.5. For F(u) = alul®, b>1, 0 =v—1/2 € (0,1), and M = H?, or
more generally M a Riemannian manifold with C'°° bounded geometry,

(6.50) HF(U)HH”v4/3(1VI) < C”F/(u)||L2(M)||u||H”~4(M)-
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We will give a proof of this result at the end of this section. First we show how it
applies to prove Proposition 6.3. First we have, by (6.50) and Holder’s inequality,

[ E'(w)ll /s (r, /3 (ary)

00 3/4
= (] 1Py 05)

(6.51) - .

o /2, [® 1/4
<o( [ 1F o0 ds) ([ Tl )
= C||F/(u)||L2(R><M)||u||L4(]R,H°’4(M))~

Next
P )] = ablul* ™ = 1 )y =€ [ [ 12 av i
(6.52) R M

= CH“”%«;(RXM)-
Now (6.49)—(6.52) yield

2
) LA(R,H Y=Y/ 24(M)) = Li(RxM LAR,HY=1/2:4(M))-
(653 [V < Clull 2, lul
It remains to estimate the LY(R x M)-norm of VF(u). We claim
(6.54) |V E ()| La@xary < ClIF ()| pars @, mv-172.4/3(a1))
when v =3/2 —4/q and ¢ > 4. This is equivalent to
(655) ”Vg”Lq(R,Hl*WZ(M)) < C”g”L4/3(]R7H1/2v4/3(M))a
which follows from Proposition 5.1, since under our hypotheses
1

Another application of (6.51)—(6.52) then gives

2
(6.57) HVF(U)”L’I(RXM) < C”u”%/q(]RxM)||UHL4(R7H“/—1/2v4(M))~

From the estimates (6.47), (6.48), (6.53), and (6.57), it is apparent that one can
choose § > 0 such that = : %g — %g for all sufficiently small €. It remains to
guarantee (perhaps after shrinking § and e further), that this map is a contraction,
with respect to the distance function (6.46).

Indeed, for u,v € %g,

1B (u) = Ec(0)llLa@xary = [[V(F(u) = F(0))]| 24 @xan)

(6.58)
< O|F(u) = F(v)ll p/smx )

again since (4,4,1/2) € £. Now

(6.59) [ ul? = o]’ | < Clu— ol (lul"~ + [o"),

and hence, since 3/4 =1/2+1/4,

. 1E@) = F@)lLgarsqmenry < O] ™| o + |10l ) llu = vl
= (Il + ol ) = vl e

b
Consequently, for u,v € X3,

(6.61) 12 (u) — Zc ()| La@xan < COHlu — vl Lagexan-
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This proves the contractivity property for =, in (6.42). Thus we have Proposition
6.3, modulo the proof of Lemma 6.5, to which we now turn. We formulate a more
general result.

Lemma 6.6. Let M be a Riemannian manifold with C°° bounded geometry. Let
F:R — R be a C' map such that, F(0) =0, and, for some A < oo,

(6.62) |F(u)] < Clul - |F'(w)],
and
(6.63) [F'(ru+ (1 = 7)v)| < A(IF'(w)] + F'(v)]),
for all u,v € R, 7 €[0,1]. Then, for o € (0,1), p € (1,0),
(6.64) 1 0 ullzronary < CIE" 0wl par ary ull 02 (a0
provided

1 1 1
(6.65) ot 0€ (1,00], g2 € (1,00).

Note that (6.62) and (6.63) hold for F(u) = F,;(u) = alu|® as long as b > 1, the
latter since then |F”,(u)| is monotone in w on R* and on R™. In case M = R", a
result like Lemma 6.6 (but without (6.63)) was stated in [9], but its proof had a
gap, which was filled in [24]. In [24] there is a condition more general than (6.63).
A still more general result is treated in [31], pp. 112-113. These works establish
Lemma 6.6 in case M = R". We use this to prove Lemma 6.6 for general M with
C* bounded geometry, in concert with the following result. To state the result,
let {¢; : j € N} be a tame partition of unity, as defined in Appendix B, just before
Proposition B.2.

Lemma 6.7. In the setting of Lemma 6.6,

(6.66) lalZremiany = S sl pemnary + Il
J

fors>0, pe(1,0).
Meanwhile it is elementary that

(6.67) ljullmerary = llpju o Expllmer@ny,

given C'*° bounded geometry. To see how these results give Lemma 6.6, we have

1/p
IF o ullesany < C(X lesF oullfon) ™ +1IF o ullzoqan
(6.68) ! U
<> (lesF o ullunllgsulanse)’} " + IF o ullioar,

J

the second inequality by the case for R™ mentioned above. In turn, this is
/¢ 1/q2
<X leiF oullfu } X lesullons } I o ulles
J J

< CIIF" o ull Lo (anyllull roaz (ary + || F 0 ul| o (ary-

(6.69)
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As for the last term, note that (6.62) implies

(6.70) 1 o ullzoqan < Ol ul - F' ()| ar
< C|\F o ullpar (any l|wll oz (ar)-

We conclude this section with a proof of Lemma 6.7. Generalizing (3.11), we
have

(6.71) HSP(M) = (M — A)~*/2LP(M),

for A € R sufficiently large; see [32] for more on this. With such a choice of ), set
(6.72) Aqu =Y (M = 8)*pju,

where {t; : j € N} is a tame family of elements of C§°(M) such that 1); = 1 on
supp ¢;. We have

(M — A)*2 = A, + B,, A, € OPT%(M),

(6.73) ,
B, € OPU* (M), VW < )2,

where OPV (M) and OPW (M) are defined in (B.34)-(B.38). Now we can
partition N into a finite number of sets S,, 1 < a < K, such that for distinct
J.j" € Sa, ¥; and v, have disjoint supports. Write

K
(6.74) Ag = Aw, Awa= D (M — D)2,
a=1

JESa
We have
Agy € OP\D;(M), 1< a <K, hence

(675) Agso : H*P(M) — LP(M);

cf. [32], Proposition 10.5. Now the support condition gives
(6.76) [Asaullt = > I\ = A Ppjullf,,
JESa

for each a € {1,..., K}, hence

K
[Asull7, < CZ [ Asaull7s

a=1

(6.77) =CY |l (AT = A)*Pp5ullf,

J

< OZ ||90juH[I)JS=P7
J
so (since OPW¥ ;> (M) is bounded on LP(M) for W sufficiently large)
[ullfrer < CllAsullZy + CllBsullLs

(6.78) <O lpsulltye.s + Cllull?,,
J

which gives half of (6.66).
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For the converse, we have

D lesullfren < CY I = A)Pojully, +C Y llojulll,
i i i

K
=3 S I = 8 Pogull, + sl |

a=1j€Sq

(6.79) X ,
eS| sl + |5 o
a=1 jeS, JESa

)
Lr

K
<Y (IAauly + ull, ),
a=1

the third line by the disjoint support condition. By (6.75), this is
(6.80) < Ollull s -
This completes the proof of Lemma 6.7.

7. IMPROVEMENT OF PROPOSITION 6.1

Here we improve Proposition 6.1. We do not extend the range of b in (6.3), but
we lower the needed value of v in (6.4). The argument given here is more closely
parallel to that used to prove Proposition 6.2, though with £ replaced by R.

Thus, we take Z. as in (6.5) and we will find p, ¢ € [2,00) and § > 0 such that,
with
(7.1) xXp ={ve LP(R,LYM)) : ||v|lLe(®,La(rry) < 6},

we can show that, for all sufficiently small ¢,

(72) 2. X7 — X7 is a contraction map,
given
(73) Hf”H'V‘za ||g||H771,2 g 17

with 7 somewhat smaller than in (6.4). Recall that Z.u(t) = eZ°(f, 9)(t) + Ztu(t)
and

(7.4) Elu = VF(u).

We have

(7.5) 20 HYA(M) @ H' Y2 (M) — LP(R, LY(M))
and

(7.6) vV LP(R, H77~14 (M) — LP(R, LY(M))
for

(7.7) (p.a.7), (.G;7) €R.

In contrast to (6.28), we impose the condition

(7.8) 5+~ <1.

As in (6.29), we relate (p, ) with (p,q) via the requirement that
(7.9) F:LP(R,LI(M)) — LP (R, L7 (M))
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when F(u) = a|u|’. Thus we require that p = bp’ and q = b§’, or equivalently

1 1
(7.10) oy b 1y b

p P q
Recalling that if (7.7) holds then

2 2
(711) 7:1_77 :)/Zl_i7
q q
we see that (7.8) is equivalent to
1 1 1
7.12 -+ ===
(7.12) .22
Given (7.10), this is equivalent to
1 1
7.13 < ,
(7.13) g~ 20b-1)
as long as b > 1.
To restate what we have, set
1 1 .1 1

rT=—Yy=—, r==,Y==,

(7.14) p q P q
y=1-2, F=1-2j.
Set
(7.15)
~ 11 1 =z 1 1 11
o ewvsosh b oasus 210D (o) ()
R {(m,y)e O—x—272 x—y_Q 3 \ Oa2a 2a ) 2a3
Then, as long as
~ ~ 1

(7.16) (@y) €R, (&,§)=0—-bz,1-by)eR, y< 20 1)

we have

=0 H?(M) @ H'Y2(M) — LP(R, LY(M)),
(7.17) F:LP(R,LIY(M)) — LP (R, L7 (M)), and
V: L7 (R, LY (M)) — LP(R, LY(M)).
From (7.17) we deduce, as in the proofs of Propositions 6.1-6.2, the existence of

0,9 > 0 such that (7.2) holds for all € € (0,¢¢], given that f and g satisfy (7.3).
A condition equivalent to (7.16) is the following:

(718) @) eT. (@)= ) eR v g,
where
(7.19) T={(1-%1-9):(i,79) € R}

is the triangle with vertices (1/2,1),(1/2,2/3), and (1,1/2), minus these vertices.
Here (2/,y’) denotes a new set of indices and should not be interpretted as, e.g.,
Holder conjugates. Now we observe the following.
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For b = 5/3, under the map (z,y) = b=1(z,y/), the vertex (1/2,2/3) of T is
taken to (3/10,2/5) € R. Now (1/2,2/3) ¢ T, but we can deduce that global
solvability in Proposition 6.1 holds for
(7.20) b= g N> %

For 5/3 < b < 7/3, the point (1/2,b/2 — 1/6) belongs to the line segment
between the vertices (1/2,2/3) and (1/2,1) of T, and this point is taken by the
map (z,y) = b=1(z',y) to (1/2b,1/2 — 1/6b) € R. Note that, for b > 1,

1 1 1

_ <
2 6b 20b—1)

=32 -Th+1<0

7.21
( ) 7+ V37
:»bgT.
Note also that
1 1 1
=- - — 1-2y=—
V=3 e T Ty
(7.22) 1 b_9
:7é1—2 - .
Y7o -1 ]

We deduce that global solvability in Proposition 6.1 holds for

5 7 1 b—2 3, 2 <b< T
.2 Scb<o, 4= ( 7 ): 3% 3 S %
(7.23) 3 <b<g3, y=max(gn {g_%’ VST <o T

For 7/3 < b < 3, the line segment from the vertex (1/2,1) of T to the vertex
(1,1/2) is taken by the map (z,y) = b~1(z,y) to a line segment in R, with
endpoints (1/2b,1/b) and (1/b,1/2b). For such b, we have
1 1 1
% 26-1) b
We deduce that global solvability in Proposition 6.1 holds for

-2
(7.25) §§bs3, v=b

(7.24)

b—1"
The result that global solvability in Proposition 6.1 holds for parameters b and -~y
given in (7.20), (7.23), and (7.25) records our improvement of Proposition 6.1.

8. GLOBAL SMOOTH SOLUTIONS WITH SMALL DATA FOR Ou = au?

Here we obtain some global solvability results for

(8.1) (02 — Ayu=F(u), u(0)=cf, 0u(0)=-eg,
on R x H3, in case
(8.2) Fu) = au?,

provided f, g € C§°(H?), for e sufficiently small.
To start, we take the integral formulation of (7.1):

Psin(t — s)vV/—A
u(t) =eup(t) + | ———=——=——F(u(s))ds
(8.3) /O VoA
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where
sintv/—A
Va7
Arguments as in §6 show that there exists § > 0 such that if X; is the complete
metric space

(8.4) ug(t) = costv/—A f +

(8.5) Xs={ve L3R x H3) : ||lv| s <6},
we have
(8.6) Z.: Xs — X5, a contraction map,

for sufficiently small e. This gives global solvability in Xs of (8.1)—(8.2), for ¢
sufficiently small.
For such a solution, let us record that

(8.7) leto(®) s rn2an) < Ce[IfNarvsnaqan + gl ir-2n2qan) |
Also, the second half of Proposition 5.5 gives

HElu(t)HHz/s,Z(M) < CIF ()l Lsr2 @y

8.8

®8) < Clalé?.

Consequently,

(8.9) lu()ll gr1/s.2an) < CE[Hf”Hl/Sﬂ(M) + gl gr-2/3.2 00y | + Clalé®.

We will use this to show that we get global C* solutions to (8.1)—(8.2), provided
¢ is sufficiently small.

We will make use of some general results on global existence of smooth solutions,
presented in Appendix C. To begin, we record the content of Corollary C.2 in this
setting.

Proposition 8.1. Let u solve (8.1)-(8.2) with f,g € C§°(H3). Assume u is a
smooth solution for t € [0,T). Then this solution continues as a smooth solution
fort €[0,T +0), for some § >0, as long as there exist K; < oo such that

(3.10) lu®)llos < K1, [Vu(t)]ze < Ks.
To proceed, apply Duhamel’s formula to write the solution to (8.1)—(8.2) as
(8.11) u(t) = eug(t) + w(t),
where ug(t) is as in (8.4) and
t _ _A
wit) = / st = VA poy(s)) ds
0 V—A
B a/t sin(t — s)v/—A
0 V-=A

By the dispersive estimate (3.1), we have

(8.12)
u(s)? ds.

t 1
MWHSCA¢ﬁ_@M®WwMS

= C/o WHU(S)HLS/B ds,
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with () = [t|'/2 4 |t|>/2. Hence we have

t
1

(314) )l < elo0)] s+ € [ s o) o s
Note also that
(8.15) [ull25/s < Cllull s Jull 2.
Hence

t uls 2(||UlS 4
(8.16) R R

To estimate the second quantity in (8.10), we use the following result.
Lemma 8.2. For p € (1,00) there exists C), € (0,00) such that
(8.17) Co VUl ooy < 1(=2)ull o) < CplVul o).

This is proven in [26], Theorem 6.1. Note that the first inequality in (8.17)
follows from (3.48), and in light of (3.48), the second inequality in (8.17) holds if
and only if

(8.18) lullr sy < CollVull Lo (res).-
Applying (—A)Y/2 to (8.12) and using (8.17), we obtain

t
1
< _ 2 1/3
IVl < C [ sl V(s o ds
(8.19) . )
=2C ——||u(s)Vu(s)|| ;4,3 ds.
R OO P
Note that
(8.20) [ fgllzars <\ fllzallgllze,
so we obtain
tllu(s Vu(s)| 2
(8.21) [Vut)| s < el|Vuo(t)| +cz/ lu()lwaVul)le
0 Y(t — s)
It is shown in (C.8) that
(8.22) [Vu(s)|| 2 < Kis + Ey(0)Y/2,

provided F'(u(t)) satisfies the conditions given in (C.5), i.e., in this setting,
(8.23) u()|zs < K.
In such a case, we get from (8.21) that

tK s+ B, (0)1/2
(8.24) V)| zs < &l|Vuo ()| rs + Co /O Kl(K; (;L_ES)(O) ) 4

Thus we have the following improvement over Proposition 8.1.

Proposition 8.3. Let u solve (8.1)-(8.2) with f,g € C§°(H3). Assume u is a
smooth solution for t € [0,T). Then this solution does not break down ast — T as
long as there exists K1 < oo such that

(8.25) [u(®)]zs < K.
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This in turn holds (by (8.14)) as long as there exists K4 < 0o such that
(8.26) lu(s)||pers < K4y Vs€][0,T).

We also have the following.
Proposition 8.4. Let Cy be as in (8.16), and take 9 > 0 such that

o dt 1
2 — < -
(520 “C [ 5w =3
If u is a smooth solution to (8.1)-(8.2) for t € [0,T), with f,g € C§°(H?), and if
(8.28) lu(s)|lzz <eo, Vsel0,T),

then u continues to a smooth solution of (8.1) on a neighborhood of [0, T].

Proof. From (8.16) we get

1
(8.29) lu@llze < elluo(®)llzs + 5 sup lu(s)llzs,
0<s<t
which yields
(8.30) sup |lu(s)||ps <2e sup |jug(s)||zs-
0<s<t 0<s<t

O

Recalling (8.9), and noting that § could be taken arbitrarily small (generally
forcing e to be even smaller), we have the following.

Proposition 8.5. Given f,g € C5°(H?), and F(u) as in (8.2), there exists &1 > 0
such that (8.1) has a unique solution

(8.31) u e C°(R x H?),

as long as |e| < e7.

APPENDIX A. THE TELEGRAPH EQUATION AND PROPOSITION 2.1

As mentioned in §2, the derivation of the formulas (2.9) and (2.10) in Proposition
2.1 is closely related to the analysis of the telegraph equation. We expand on this
here, and prove those formulas.

To begin, the telegraph equation is the case n = 1 of

(A1) O2u + 200 — Au =0, u(0) = f, Ou(0) =0,
where A is the Laplace operator on R™. It is well known that if a > 0,
(A.2) n=1, f>0=u(t) >0 for t>0.

In fact there is a probabilistic formula for u(t, z) in terms of the Poisson process on
R; see [6], pp. 280—-282. The result (A.2) can be observed from explicit formulas,
which we will derive.

We make some parenthetical comments on solutions to (A.1). First, granted
sufficient decay of f, if It(f) = [z, u(t,z) dx, we readily see that

(A.3) L (f) +2a0,1,(f) =0,  OLi(f)|,_, = O,
and hence I,(f) = Io(f) = [ f da.
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We now relate (A.1) to something closer to the subject matter of Proposition
2.1. Namely, if u solves (A.1), then v(t,x) = e*u(t, x) solves

(A.4) v —(A+a*) =0, v0)=Ff 0w(0)=af.
Hence
sinty/—L

(A.5) eu(t) = (costvV—L)f +a g fs
where
(A.6) L=A+d%
Note that

¢ sintv/—L
(A7) /0 cos sv/—Lds = Ivaya
so (A.2) follows from the assertion that as long as a? > 0 in (A.6),
(A.8) n=1, f>0= (costvV—L)f > 0.

We derive a formula for (costv/—L)f = w(t, ), solving

(A.9) O*w — (A+a*)w =0, w(0)=f, ow(0)=0,
by comparing w(t) with wy(t), solving
(A.10) 02wy — Awo =0, wo(0) = f, dywe(0) = 0.

Our approach will borrow a trick from Appendix B (pp. 667-668) of [20]. It starts
with the identity

1 [
(A.11) etbf = %/ he(s) cossv—L fds,
with
A 27 2
A2 hi(s) = —— e~ /4,
(A12) ) = =
If we set 4t = 1/, we see that w(t) = (costv/—L)f satisfies
e 1
(A.13) / w(s, ) e ds = 2\/§ea2/4)‘e(1/4’\mf(x).
0
By comparison, wg(t) = (costv/—A) f satisfies
e 1
(A.14) /0 wo (s, x)(f)‘s2 ds = 2\/§6(1/4’\)Af(:c).
In other words,
(A.15) / w(s,gc)e_)‘52 ds = 6“2/4>‘/ wo(s,x)e_’\52 ds.
0 0

Note that the change of variable o = s? makes (A.15) a relation between Laplace
transforms of

(A.16) V(o z) = “’(\‘ﬁf”) and (0, 2) — “’O(ﬁx)
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. 2
Hence a representation of e® /4*

(A.17) e/ = / o(a)e 7 do
0

will give rise to a convolution formula:

(A.18) b(o,a) = / " o )olo — ) dr.

To identify the function (o) in (A.17), we start with the following:

as a Laplace transform:

> v+1 —As? _ a” —a?/4x
(A].g) A JV(CLS)S e ds = W (& / .
This is one of the most fundamental Hankel transforms and is used to prove the
Hankel inversion formula (cf. Proposition 8.1 in Chapter 8 of [30], especially (8.21);
see also (8.32)). We recall that the method of proof was to replace J,(as) in (A.19)
by its power series expansion:

Nt (—1)* as\v+2k
(.20 o) =3 e (2)
and integrate term by term. This works for v > —1. We want to pass to the
limit ¥ \, —1. Of course the integrand converges pointwise to J_l(a:s)e*)‘52 =
—Ji(as)e=>¢". The integral involving each term in (A.20) converges to the integral
of the corresponding term in the power series expansion of J_;(as) (times e’“z)
except for the term k& = 0. In this case, the integrand converges to 0 pointwise,
but the integral does not converge to 0. Rather, due to the fact that, with v =
—14+¢, B>0,

1 [P 1
A.21 — lds=——B"—1
( ) F(E)/O s s T(e) —1 as €\,0,
the result we arrive at is
o 1— —a?/4ax
(A.22) / Jias)e ™ ds =%
0 a
Next we can analytically continue in a. We have (cf. (6.55) of [30], Chapter 3)
(A.23) I(r) = e ™2, 3ir), r>0,
and in particular
(A.24) Li(r) = —iJy(ir).
Hence, for a, A > 0,
) a’®/4x _ 1
(A.25) / L (as)e_)‘s2 P —
0 a
We note that the power series for J,(z) yields
s 1 r 2k+1
A.26 I = —_— =
(A.26) 1) kzzok!(k+1)! (2)

In particular,

(A.27) r>0= I(r) > 0.
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We have achieved (A.17), and hence (A.18), with

a
A.28 =—1 9.
( ) SD(U) 2\/5 l(a’\/g) =+ 0o
That is to say, with L as in (A.6),

(V=)

(A29)  (costvV/—L)f = (costv/—A)f + at/ (cos svV/—A) f ds.
0

12 _ g2
In light of this we see that the positivity assertion (A.8) is a consequence of
(A.30) n=1, f>0= costvV—Af >0,
which holds because
(A.31) n=1= costv—A f(z) = f(x—i—t)—;—f(x—t).

At this point, (A.2) is proven.

REMARK. For another approach to formulas like (A.29), see [11], Vol. 2, pp. 692—
695.

We now relate the formula (A.29) to the results of Proposition 2.1. We start with
the observation that in deriving the identities (A.11)—(A.29), we made no use of the
specific fact that A is the Laplace operator; it could be any self adjoint operator on
a Hilbert space with spectrum bounded from above. In other words, we could take
Ly to be any self adjoint operator with spectrum bounded from above and make
the replacement

(A32) A— L()7 L— L1 = LO + 02.

In this setting, (A.29) becomes (2.9). As for (2.10), it follows from (2.9) by analytic
continuation. Alternatively (in fact, equivalently) we can replace +a? by —a? in
formulas (A.6), (A.9), (A.13), (A.15), and (A.17), then replace (A.25) by (A.22) to
get the relevant formula for ¢(o), in this altered version of (A.17):

(A.33) o(o) = Ji(av/a) + .

a

2\/o
This also gives (2.10).

APPENDIX B. LOCAL HARDY SPACE, BMO, AND BMO-SOBOLEV SPACES

For use in §3, we define bmo and bmo-Sobolev spaces here (and relate them to
the local Hardy space h'), and present results that yield the interpolation estimates
given in (3.12)—(3.15). We present the results in the setting of bmo(M) and h* (M)
when M is a Riemannian manifold with bounded geometry, which is a more general
setting than required for §3, but is of potential use in other settings. Proofs of results
stated here can be found in the paper [32].

The spaces h!(R") and bmo(R™) were introduced in [14], as variants of the spaces
H'(R") and BMO(R") treated in [12]. One advantage of the spaces h* and bmo is
that they are invariant under multiplication by bounded Lipschitz functions.

We mention that [15] introduced a variant of H* and BMO for functions on rank-
one symmetric spaces of noncompact type, though the definition there differs from
the Euclidean case in ways that make it problematic to give a unified treatment.
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(This is perhaps another advantage of using the local spaces.) On the other hand,
the work of [15] is directly applicable to the setting of §3.

To define h' (M), we set up the following maximal function. Given f € L{ (M),
let

(B.1) G'f(z) = S G f(x),

where :

(B.2) 6.(x) =sun{| [ )£ V()]s o € 7B (o)),
with

(B.3) F(B(@)) = {p € CY(B(@) : lpllip < ey )
We then set

(B.4) b (M) = {f € Lio(M) : 6" € L' (M)},

with norm

(B.5) 1l = 161z

One could replace C¢(B,.(z)) by {p € Lip(M) : suppp C B,.(z)} and get the same
result. When M = R", the space h'(M) defined above coincides with the space
hl(R™) defined in [14].

To define bmo(M), we set up the following maximal functions. Given f €
LilOC( )’ 1et

#(z) = su 1
B @)= s g /\f foldV. I = 55 )Zfdv
where
(B.7) B(z) ={Bq(z) : 0 <r <1}
Then define
1
(BS)  Nf@) = fH@)+ Nof(@), Nof(@) = VB (/ | Flav.
We set
(B.9) bmo(M) = {f € Li,.(M) : N'f € L=(M)},
with norm
(B.10) [ £ llbmo = IV fll o=

In case M = R", the definition of bmo(M) given here is equivalent to that of
bmo(R"™) given in [14].

It is useful to make note of some equivalent norms. For example, in place of f#,
consider

(B.11) fi(z) = sup inf /\f cpldV.

BeB(z) ¢B eC V
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Given B € B(z) and taking cp to realize this infimum, we have
1
. —cpl=|—— - < f5
(B.12) 5 =col = | [ = em)av| < (@)
B

which gives

(B.13) fox) < f7(x) <2f°(2).
It is also useful to note that one can fix a,b, ¢ € (0,00), with a < b, and replace
B(x) by

(B.14) B(z) ={Q%=x): 0 <r <1, ac A}
where Q% (z) is a family of measurable sets with the property that for each r € (0, 1],
V(Q(x)) > V(B.(x)), Q¥(x)C Bp-(x), forall o, and

(B-15) Bur(z) C Q% (x), for some a.

One gets functions comparable in size in (B.11) and hence also in (B.6). In con-
nection with this, we recall that the original treatments in [18] and [12] used cubes
containing x in place of balls centered at x. One consequence of this observation is
that the John-Nirenberg estimate, proven in [18] for functions defined on a cube in
R™, is applicable in our current situation. We have, for each ball B C M of radius
<1,

1
(B16> WB)/ea‘f_fB‘ dV S Y,
B
with
(B.17) a= f”ﬁ, 3,~ constants.
bmo

Cf. (3') of [18].

It is convenient to know that h'(M) and bmo(M) are modules over Lip(M) N
L*>°(M). In fact, a more precise result holds. Let o be a modulus of continuity, and
say

(B.18) a€C’(M) <= |a(z) —a(y)| < Lo(d(z,y)), for d(z,y) <1,

for some L € [0,00). Define ||a||co to be the smallest L for which (B.18) holds (this
is a seminorm). We then have the following result, proven in [32].

Proposition B.1. Let o be a modulus of continuity satisfying the Dini condition
1
(B.19) D(o) = / olr) dr < oo.
0 r
We also assume o(r)/r is monotonically decreasing on (0,1] (or constant). Then
(B.20) a € L®(M)NC° (M), febh(M)= af € h*(M).
On the other hand, if a € L®(M)NC7 (M) with

(B.21) o(r) = <log %)_1, 0<r<

then
(B.22) f € bmo(M) = af € bmo(M).



36 JASON METCALFE AND MICHAEL TAYLOR

The proof of (B.20) is fairly straightforward; Schur’s lemma is involved. The
proof of (B.22) uses the John-Nirenberg estimate (B.16).

REMARK. Note that the Dini condition (B.19) just barely fails for o(r) given by
(B.21). h-bmo duality, discussed below, allows one to amalgamate these results.

Using Proposition B.1, we can establish the following result. To state it, we
define a tame partition of unity on a manifold M with bounded geometry to be a
partition of unity whose elements, pulled back by exponential maps, are bounded
in C§° of a ball in R™ and whose supports have a bounded number of overlaps.

Proposition B.2. Let {¢ : k € Z*} be a tame partition of unity. Given f €

L (M), we have
(B.23) Fen (M) = leflly < oo,
k
and
(B.24) 1£llor = > k-
k
Furthermore,
(B.25) f € bmo(M) <~ Sl;p [k flbmo < o0,
and
(B.26) Hf”bmo ~ S‘;p ||§0k¢f”bm0~

Proposition B.2 combines nicely with the following elementary result. In the
statement, we use an isometric isomorphism of the n-dimensional inner product
space T, M with R™, determined uniquely up to the action of O(n).

Proposition B.3. We have, uniformly in k € Z™,

(B.27) llenfllorary = | (wrf) o Exp,, [lg1@n)-

and

(B.28) ok f lbmo(ary = I(prf) © Exp,, [[bmo(mn)-

Corollary B.4. In the setting of Proposition B.2,

(B.29) 1 lgrary = Y 1ok f) 0 Bxpy, gt -
k

and

(B.30) I|.f lbmo(ar) = sup |(#x.f) o Exp,, [lbmo(mn)-

These results open the door to making use of Euclidean results of [14], and, by
extension, results of [12]. For example, we can prove the duality

(B.31) h'(M)" = bmo(M),

using Corollary B.4 and the result of [14] that (B.31) holds for M = R", itself a
consequence of the famous result

(B.32) H'(R") = BMO(R™)
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of [12]. Furthermore, the result of [14] that
P € OPS} ((R") = P:§'(R") — h'(R") and

(B.33) P : bmo(R") — bmo(R"™)

can be used to prove important results on the action on h*(M) and bmo(M) of
certain classes of pseudodifferential operators, which we now define.

Given an operator P : C§°(M) — D'(M), we say P € Wj(M) provided the
following conditions hold. First we assume its Schwartz kernel Kp € D'(M x M)
satisfies

supp Kp C {(z,y) € M x M : d(z,y) <1},

B.34
( ) sing supp Kp C diag (M x M) = {(z,z) : x € M }.

Next, we assume that, for each p € M,
(B.35) My, PM,, € OPSTO(]R”),

with uniform bounds, independent of p € M, where this statement has the following
meaning.

A Riemannian manifold with bounded geometry is covered by balls of radius
Ry > 0 such that the Riemannian metric tensor, pulled back by the exponential
map to a metric tensor on Br, C T,M =~ R", is bounded in C*°(Bg,), with
bounded inverse, independent of p. Scaling, we take Ry > 4. Thus functions
supported on Bys(p) C M are identified with functions supported on B4(0) C R™.
We pick p; € C5°(B4(0)) = C§°(B4(p)), equal to 1 on By(p), and set M, f = o, f,
and use these identifications to regard M,, PM,, as operating on functions on R".

Then, given W > 0, set

(B.36) Ui (M) = {P# + P*: P# € U}(M), P* € Uy°(M)},
where we say P € U,,7°(M) provided it has the form
(B.37) 1) = [ K ) av (o),

M

where k¥ € C>°(M x M) satisfies
(B.38) K (z,y)| < Cj(d(z, y)) e~ Wlew),

and also such estimates for all z and y-derivatives of k®(x, y) (say in local exponen-
tial coordinates). The need for the exponential decrease follows from the fact that
for a manifold with bounded geometry, there is a volume estimate of the form

(B.39) Vol(B,(y)) < C{ry*e"",
and if K > 0 one needs such decay for good operator properties. We mention that
(B.40) M=H,=r=n—1.
Here are useful operator boundedness results from [32].
Proposition B.5. Take x as in (B.39). Then
Pe U, (M), W>r = P:bp"(M)— b*(M) and

(B.41) P : bmo(M) — bmo(M).
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As shown in [32],
(B.42) A> W2 = (A - A)~*/2 € Ui (M).
We can define Hardy and bmo-Sobolev spaces. We can take A > x2 and set
S’lM:AI—A75/2 1M,
(B.43) ﬁ()( ),b()
h*° (M) = (A — A)~*/2 bmo(M).

These spaces are shown to be independent of the choice of A, as long as A > x2.
One can show that, for k € Z7,
(B.44) b5 (M) = {u € b' (M) : Lu € b (M), VL e VE(M)},

b™> (M) = {u € bmo(M) : Lu € bmo(M), VL € V*(M)}.
Extending Proposition B.5, we have:
Proposition B.6. Take m,s € R and assume W > k. Then
(B.45) Pec VR (M)= P:p>Y (M) — b*"™ M), and

P p>% (M) — 5> ™= (M).

Another result of [32] is the following analogue of the sharp maximal function
estimate in LP of [12]. (For M = H", this also follows from results of [15].)

Proposition B.7. Assume p € (1,00), f € Li, (M), and Nf € LP(M). Then
feLP(M) and

(B.46) I fllzeary < CpllN fllLo(any-

Using this, [32] establishes the following interpolation result, a variant of Corol-
lary 2 of [12]:

Proposition B.8. Tuke s € R. Assume we have a bounded operator

(B.47) R:L*(M) — L*(M), R:LY(M)— b>>(M),
satisfying

(B.48) [Rfll2 < Mil[fllLz, (1R f[lgeoe < Mo f]Lr-

Then, for 6 € (0,1),

(BA9) R DO - HUZIO (), p(0) = S p0) =
and (with Cy € (0,00) independent of R and f),

(B.50) IR rr-oremt0r < CoMy My fll pocor -

It is this result which is used in (3.12)—(3.15).

REMARK. Results mentioned above are counterparts to LP-Sobolev space results,
which are also covered in [32], as well as other places. There are sharper results
covered in [32], which we will not discuss in detail here. We mention that (3.48) is
given as Proposition C.1 of [32].
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APPENDIX C. GENERALITIES ON GLOBAL SMOOTH SOLUTIONS

For use in §8, we present some general results on when one can guarantee that
solutions to a nonlinear wave equation for ¢ € [0,7') do not break down at t = 7.
We consider solutions of semilinear wave equations of the form

(C.1) 0F = Du=F(u), u©0)=f 8u(0)=yg,
on R x M, where M is a complete Riemannian manifold, of dimension n, with
bounded geometry and A its Laplace-Beltrami operator. We assume F' is smooth
and F'(0) = 0. We take f,g € C§°(M). In this setting, local solvability of (C.1) is
well known.

We assume the following special property on M:

(C.2) Spec(—A) C [A,00), A>0.

Recall our application of the material in this appendix will be to the case M =
H3. In case M = H", n-dimensional hyperbolic space, having constant sectional
curvature —1, then equality holds in (C.2), with A = (n—1)2/4; forn =3, A= 1.
(Cf. [30], Chapter 8, §5.)

To start, we assume u is a smooth solution to (C.1) on [0,T) x M, with compact
support in M for each ¢ (by finite propagation speed) and examine some energy
estimates. First,

%(H@u(ﬂlliz +HIVu)72) = 2(ure — Au, ue) 2
(C.3) = 2(F(u),uy) L2
<2/ F )|z 10ru(®)]| >

Next
L (1Al + I Vul2) = 2(8ug, Au) +2(Vug, V)
= 2(Aut,Au — Ugt)
(C.4) —2(F(u), Auy)
= 2(VF(u) Vuyg)
= 2(F'(u)Vu, Vuy)

< 2||F (u()) |z [ Vt) | [ Vel 2.
We bring in the following well known general result. (Cf. [30], Chapter 16, §3.)

Proposition C.1. Smooth solutions to (C.1) on [0,T) do not break down ast — T
as long as ||u(t)|| L~ is bounded.

Since D(A) C L>®(M) for n < 3, we have:

Corollary C.2. Assume n < 3. Then smooth solutions to (C.1) on [0,T) do not
break down ast — T, as long as there exist K; < oo such that

(C.5) IF®)llze < Ky, [F (u)llps < Kz, [[Vu(t)|rs < K.
In more detail, set
Ei(t) = [0wu(®)]|72 + V)|,

C.6
(C.6) BEo(t) = ||Au(t)||32 + [|[Vue(t)]|32.
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Then we have

(C.7)

d
ZEA(t) < 2K VEL (1),

d

- Ba(t) < 2K, K5 /Ba (D),

and Gronwall’s inequality gives

(C.8)

Ey(t) < (K1t 4 E1(0)Y/?)2,
Es(t) < (KoKt + Ey(0)1/2)2,

Corollary C.2 is applied in §8, in the form of Proposition 8.1.
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