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Abstract: For dimensions N > 4, we consider the Brézis-Nirenberg variational problem of finding

\Vul> dx + € [ V|ul* dx
SV) = inf1 fQ fgz/q
O#ueH,(Q) (J;) |I/£|q d)C)

where g = % is the critical Sobolev exponent, Q c R" is a bounded open set and V : Q> Risa
continuous function. We compute the asymptotics of S(0) — S(eV) to leading order as € — 0+. We
give a precise description of the blow-up profile of (almost) minimizing sequences and, in particular,
we characterize the concentration points as being extrema of a quotient involving the Robin function.
This complements the results from our recent paper in the case N = 3.
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1. Introduction and main results

1.1. Setting of the problem

Let N > 4 and let Q c RY be a bounded open set. For € > 0 and a function V € C(Q), Brézis and
Nirenberg study in their famous paper [3] the quotient functional

JoIVuP dx+e [ V|uPdx N
EV[u] = 2/q s q= m ) (11)
(Jylut ) -

and the corresponding variational problem of finding

S(V):= inf Scylu]. (1.2)

0zucH)(Q)

This number is to be compared with

F(N/2))2/N

SN:7TN(N—2)( TV

the sharp constant [1, 11,12, 14] in the Sobolev inequality. Indeed, in [3] it is shown that S (eV) < Sy

as soon as
NV) :={xeQ: V(x) <0} (1.3)

is non-empty. This behavior is in stark contrast to the case N = 3 also treated in [3], where there is an
ey > 0 such that S(eV) = Sy for all € € (0, ¢y] even if N(V) is non-empty.

The purpose of this paper is, for N > 4, to describe the asymptotics of Sy — S (eV) to leading order
as € — 0, as well as the asymptotic behavior of corresponding (almost) minimizing sequences and,
in particular, their concentration behavior. This is the higher-dimensional complement to our recent
paper [6], where analogous results are shown in the more difficult case N = 3.

Notation. To prepare the statement of our main results, we now introduce some key objects for the
following analysis. An important role is played by the Green’s function of the Dirichlet Laplacian on
Q, which, in the normalization of [10], satisfies in the sense of distributions

A, G(x,y) = (N = 2) wy 0y in Q,
(1.4)
G(x,y) =0 on 0Q,

where wy is the surface of the unit sphere in R¥, and §, denotes the Dirac delta function centered at y.
We denote by

1
H(x,y) = m - G(x,y) (1.5)

the regular part of G. The function H(x, -), defined on Q \ {x}, extends to a continuous function on Q
and we may define the Robin function

¢(x) := H(x, x). (1.6)
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Using this function, we define the numbers

on(@ V) = sup (¢(0)7F V()IF), Nz2s,
xeN(V)

TuQ. V) = sup (¢ V). N =4,
xeN(V)

which will turn out to essentially be the coefficients of the leading order term in Sy — S (eV).

Another central role is played by the family of functions

AWN=2)/2

— N
Uray) = T+ o opman *€ RY, 1> 0. (1.7)

It is well-known that the U, , are exactly the optimizers of the Sobolev inequality on RY.

Since (1.1) is a perturbation of the Sobolev quotient, it is reasonable to expect the U, , to be nearly
optimal functions for (1.2). However, since (1.2) is set on Hé(Q), we consider, as in [2], the functions
PU,, € Hy(Q) uniquely determined by the properties

APU,,=AU,, inQ,  PU., =0 ondQ. (1.8)
Moreover, let
Tx,/l = Span {PUM,(?APUM,G,QPUM (l = 1, 2, ce ,N)}

and let Tx{ , be the orthogonal complement of T, ; in Hé (Q2) with respect to the inner product fQ Vu -
Vvdy.

In what follows we denote by || - || the L>*~norm on Q. Finally, given a set X and two functions
fi, f»: X = R, we write f; < f, if there exists a numerical constant ¢ such that fi(x) < ¢ f>(x) for all
x e X.

1.2. Main results

Throughout this paper and without further mention we assume that the following properties are
satisfied.

Assuthion 1.1. The set Q c R¥, N > 4, is open and bounded and has a C? boundary. Moreover,
Ve C(Q)and N(V) # 0, with N(V) defined in (1.3).

Here is our first main result. It gives the asymptotics of Sy — S (eV) to leading order in €.

Theorem 1.2. As € — 0+, we have
N=2

S(V) =Sy — Cyon(Q, V) eV + o(eV3) ifN>5 (1.9)

and
S(eV) =S4 —exp( - ‘—:(1 +o(1) ra(Q, V) ') it N = 4. (1.10)

The constants Cy are defined in equation (1.14) below.
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Our second main result shows that the blow-up profile of an arbitrary almost minimizing sequence
(u.) 1s given to leading order by the family of functions PU,,. Moreover, we give a precise
characterization of the blow-up speed A = A, and of the point x;, around which the u, concentrate.

Theorem 1.3. Let (u,.) C Hé(Q) be a family of functions such that

 Suylud - S(eV) f Sy \i?
1 =0 d dldx = |—2—] .
>0 Sy —S(eV) an St dx =gy

Then there are (x.) C Q, (4.) C (0, ), (@) C R and (w,) C H(l)(Q) with w, € T;; o such that
Ue = ae (PU, 2, + We)
and, along a subsequence, x. — x, for some x, € N(V). Moreover,

B(x0) T3 [V(x)|VE = on(Q, V), N >3,
B(x0) " [V(x0)| = 04(Q, V), N =4,

{nweu = o), N >S5,

IVwdl < exp(~2(1+o(1)oa(@V)), N =4,
: N-4 _ N(N-2)>ay ¢(xo)
{hmHO €T = " V2

lime € In . = 35680, N =4,

N-2 N2
{ae — s(l + Dyevi + 0(6N-4)), Nz5, for some s € {£1}.

ac=s(l+exp(- 21 +o()ou(@V)")), N=4,

The constants ay, by and Dy are defined in equations (1.13) and (1.15) below.

The coeflicients appearing in Theorems 1.2 and 1.3 are

d
aN::f __ bN::{fRNW, N >5,
R

v (1 + 222727 ws, N =4,
as well as
2
Y va2 N—4 (NN -2)*\*V _2 x2
Cyvi=S,y (N(N-2)" N_z( > ) a byt N5,

and v

2 N2 _N N N2 (N—=2 R

Dy = aNN“‘bﬁ,“‘SNgv (N(N — 2))7_% ( 5 ) ) N >5.

A simple computation using beta functions yields the numerical values

riErE-2)
2T(N-2)

ay = %, N > 4, and bN = WN

N >5.

(1.11)

(1.12)

(1.13)

(1.14)

(1.15)
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1.3. Discussion

Let us put our main results, Theorems 1.2 and 1.3, into perspective with respect to existing results
in the literature.

Of course, minimizers of the variational problem (1.2) satisfy the corresponding Euler—Lagrange
equation. It is natural to study general positive solutions of this equation, even if they do not arise
as minimizers of (1.2). In the special case where V is a negative constant, Brézis and Peletier [4]
discussed the concentration behavior of such general solutions and made some conjectures, which
were later proved by Han [7] and Rey [9]. Probably one can use their precise concentration results to
give an alternative proof of our main results in the special case where V is constant and probably one
can even extend the analysis of Han and Rey to the case of non-constant V.

Our approach here is different and, we believe, simpler for the problem at hand. We work directly
with the variational problem (1.2) and nor with the Euler-Lagrange equation. Therefore, our
concentration results are not only true for minimizers but even for ‘almost minimizers’ in the sense of
(1.11). We believe that this is interesting in its own right. On the other hand, a disadvantage of our
method compared to the Han—Rey method is that it gives concentration results only in H' norm and
not in L norm and that it is restricted to energy minimizing solutions of the Euler—Lagrange
equation.

In the special case where V is a negative constant, our results are very similar to results obtained by
Takahashi [13], who combined elements from the Han—Rey analysis (see, e.g., [13, Equation (2.4) and
Lemma 2.6]) with variational ideas adapted from Wei’s treatment [15] of a closely related problem;
see also [5]. Takahashi obtains the energy asymptotics in Theorem 1.2 as well as the characterization
of the concentration point and the concentration scale in Theorem 1.3 under the assumption that u, is
a minimizer for (1.2). Thus, in our paper we generalize Takahashi’s results to non-constant V and to
almost minimizing sequences and we give an alternative, self-contained proof which does not rely on
the works of Han and Rey.

In dimensions N > 5, the function ¢~ ¥V=|V|¥-2/N=Y" which enters into the definition of
on(Q, V), has appeared earlier in the work [8] by Molle and Pistoia. Their setting, however, is
different from ours. On the one hand, they consider general positive solutions of the corresponding
Euler-Lagrange equation, not necessarily energy minimizers. On the other hand, they assume that the
blow-up point lies in the interior and they seem to assume that the blow-up scale satisfies
Ae ~ €/ (see [8, Theorem 4.4]). In our energy minimizing setting we show that these
assumptions are satisfied for minimizers and, moreover, that the blow-up point is not only a critical
point, but a maximum point of the function ¢~/ =4y |NV=2/(N=4)

The present work is a companion paper to [6] relying on the techniques developed there in the three
dimensional case. In particular, Theorems 1.2 and 1.3 should be compared with [6, Theorems 1.3 and
1.7], respectively. Although the expansions for N > 4 have the same structure as in the case N = 3, the
latter case is more involved. In fact, when N = 3, the coeflicient of the leading order term, namely the
term of order €, vanishes and one has to expand the energy to the next order, namely €.

Besides the extensions of known results that we achieve here, we also think it is worthwhile from
a methodological point of view to present our arguments again in the conceptually easier case N > 4.
In the three-dimensional case the basic technique is iterated twice, which to some extent obscures the
underlying simple idea. Moreover, we hope our work sheds some new light on the similarities and
differencies between the two cases.
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The structure of this paper is as follows. In Section 2 we prove the upper bound from Theorem
1.2 by inserting the PU, , as test functions. The proof of the corresponding lower bound is prepared
in Sections 3 and 4, where we derive a crude asymptotic expansion for a general almost minimizing
sequence (u.) and the corresponding expansion of S.y[uc]. Section 5 contains the proof of Theorems
1.2 and 1.3. A crucial ingredient there is the coercivity inequality (5.1) from [10], which allows us to
estimate the remainder terms and to refine the aforementioned expansion of u.. Finally, an appendix
contains two auxiliary technical results.

2. Upper bound

The computation of the upper bound to S (eV) uses the functions PU., ,, with suitably chosen x and
A, as test functions. The following theorem gives a precise expansion of the value S.y[PU, ,]. To state
it, we introduce the distance to the boundary of € as

d(x) = dist(x, 09Q), x € Q.

Theorem 2.1. Let x = x, be a sequence of points such that d(x)A — co. Then as A — oo, we have

) £ NV =2 ay 27 ¢(x) + O(@)D)F™Y), Q1)

S

2 — _ - -
L [VPU,,|”dy = N(N —2) (N(N s

A2 by V(x) + O ((d(x))*™N %), N=5,
f VPU2, dy = g N V) + O (@0D*) + O(IOgA) (2.2)
’ by V(x) +O((dx))?) +0(*5Y) N=4,
and ,
Sy 7 2N 2N
q Jv — _
fQIPUmI dy (N(N—Z)) gay A7 ¢(x) + o((d(x))™). (2.3)
In particular, as 1 — oo,
SN ﬁN(N—Z)aNMX) V(x) 2- 2
SylPU.] = SN+(N(N82)) ( e +hyely L) + o((d(x)A) 11\'):-0(6/1 b NzS
S4+ 584( (14¢(X) +b € (X) og )+0((d(.X)/l) 2)+0(6 og ) N = 4.

In view of Proposition 3.1 below, the assumption d(x)A — oo in Theorem 2.1 is no restriction, even
when dealing with general almost minimizing sequences.

Corollary 2.2. As € — 0+, we have
S(eV) < Sy — Cyon(Q, V) eV + o(eV4) ifN>5 (2.5)

and
S(eV) < Sy —exp( - 2(1 +0(1) o4(Q. V) ™) if N = 4. (2.6)

Proof of Corollary 2.2. By [10, (2.8)], we have

d(x)*™ 5 ¢(x) 5 d(x)*™, 2.7)
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(Note that this bound uses the C? assumption on Q.) First, let N > 5. Since, moreover, V = 0
on ON(V) \ 0Q, the function ¢‘ﬁ IVI% can be extended to a continuous function on N(V) which
vanishes on N (V). Thus there is zo € N (V) such that

N=2

TN(Q, V) = plz0) T V(o) N >5. (2.8)

The corollary for N > 5 now follows by choosing x = zy in (2.4) and optimizing the quantity

W + by € =¥ V(ZO) in A. The optimal choice is

A2 7
Ae) = N(N-2) aN¢(Zo)) .

N7 2.9
2 b Vo)l 9

and (2.5) follows from a straightforward computation.

Similarly, if N = 4, since 'Zg;' is a positive continuous function on N (V) which goes to 0 as y —

ON(V), we find some z, € N (V) such that

[V(z0)l
P(z0)

Thus we may choose x = zj in (2.4) and optimize the quantity A1™> — BeA™>log A in A > 0, where
A =8ay¢p(z0) + o(1) and B = b4|V(zp)| + o(1). The optimal choice is

o4(Q,V) = (2.10)

Ale) = x/Eexp(B%). (2.11)

Inserting this into (2.4), we get

4b, 16 a4 (¢(z0) + 0(1)))
SVSSEPUXE:S——V exp|—
(eV) vl ) 4708 €|V (zo)l XP( by e|V(zo) + o(1)
P(x)
=84 - -—( 1
4 —exp( ( +o(l) inf o5).
where we have used the fact that
a a 1

b -—)= - — - 0 2.12
€ exp( e) exp( e+0(e))’ € — 0+, (2.12)
holds for all @ > 0 and all b > 0. This completes the proof of (2.6), and thus of Corollary 2.2. O

Proof of Theorem 2.1. We prove Eqgs. (2.1)—(2.3) separately. Then expansion (2.4) follows by a
straightforward Taylor expansion of the quotient functional S.y[PU,,].

Proof of (2.1). Since the U, , satisfy the equation
~AUL() = NN =2 U0, yeRY, (2.13)

it follows using integration by parts that
f IVPU, > dy = N(N - 2) f U" PU, dy.
Q Q
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On the other hand, by [10, Prop. 1] we know that

H(x,)
PUy=Uj — @xas Py = 1272 + foas (2.14)
where
I frall=@) = O(/l_(N+2)/2 d(x)_N) , A — oo, (2.15)

By putting the above equations together we obtain

fQ IVPU, > dy = N(N - 2) ( fg Ul dy- AT fg U Hx, ) dy - fg v} fmdy). (2.16)

A direct calculation shows that

fg Ul dy= fR ) U? dy +0((dx))™) = (%)2 +O0((d(x)D)7). (2.17)
Moreover, for any x € QQ we have
d*™ < IHG e s d@x)*™ (2.18)
and
sup [V, H(x, y)| < d(x)'™7, (2.19)

yeQ

by the maximum principle, compare [10, Sec. 2 and Appendix]. Now let p € (0, 49y A direct
calculation using (1.7), (2.18) and (2.19) shows that

_ N dy
q-1 -t 1-N
‘[Bp(x) UL H(x,)dy = A2 (¢(x) + O(pd(x)'™")) ‘pr(x) (1 + 2x — )N

= 1'% ay (¢(x) + O(pd(x)'™)) (1 + O(Ap)™))

and

N © }"N_ld
f Uz}l H(x,)dy =A'"? O(d(x)z_N)f —rm
QB,(x) o (1+A2rH) 72
Nl dr
N+2

od (1+2)72
=277 0(dxy* ™ (1p)72).

= 177 0@d(x)*™)

Hence for the second term on the right hand side of (2.16) we get
A7 [ UT Hx )y dy = 27V ay g0 + 2N O (pd@)' ™)+ 2N O(dx) ™ (Ap)?).  (220)
Q
As for the last term on the right hand side of (2.16), we note that in view of (2.15)

\ f UL fordy
Q

Mathematics in Engineering Volume 2, Issue 1, 119-140.
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The claim thus follows from (2.16) by choosing p = d(x)"?A7%3 in (2.20). (Notice that
p = d(x)(d(x))* < 42 for A large enough.)

Proof of (2.2). We have
fVPUJZC,/ldy = f VUZ,dy+ f V(gr, =2 Usagen)dy. (2.21)
Q Q Q

Since by [10, Prop. 1],
0 <@ < Uni(y) VyeQ, (2.22)

together with (2.14), (2.15) and (2.18) we obtain the following upper bound on the last integral in
(2.21),

' f Vgt =2 Uoe) dy| < 2IVIis@ llesalli= f Uiady = 0((61(96)/1)2_1\’) .
Q Q

To treat the first term on the right hand side of (2.21), first assume N > 5. Choose a sequence p = p,
such that p < d(x), p — 0 and pd — o0 as 4 — oo. (This is always possible, whether or not d(x) — 0.)
Then, by continuity of V,

f VUZ,dy = (V(x) +o(1)) U, dy + f VU;, dy
Q By(x) \B(x)

=A12by V(x) + 01 +0 ( f Uz, dy)
Q\B,(x)
= 17 by V(x) + 017 + O (12 (p) ™) = 17 by V(x) + 0(472).

Similarly, in the case N = 4 we let B.(x) and Bg(x) be two balls centered at x with radii 7 and R chosen
such that B;(x) C Q C Bg(x) and split the last integration in two parts as follows. Extending V' by zero
to Br(x) \ Q we get

R 2
A
VU2 dy:f VU2, dy < w4Vl f P dr
L\B,(x) g Br(0)\Bs(x) g e . (L+ 2 x—yP)y?
RA A ,
= Wy IVl 472 f ———— dt = 0(17 log(R/1)). (2.23)
Tl (1 +1 )

On the other hand, denoting by o.(1) a quantity that vanishes as 7 — 0 and assuming that 74 — oo we

get
T A2r3dr T A2rdr
VU2, dy=b,V +0.(1
f&(x) w1 €Y = D4 (x)fo A+ Bl—P)p 0()f A+ Bl—P)p

TA 3 3
5 £ di £ dt
=bs A V(x)f0 I+ t2)2 07(1) f I+ t2)2

log 4 log 4 logt
=by e V(x) + T(I)O( )+O( B )

By choosing 7 = @ and taking into account (2.23) we arrive at (2.2) in case N = 4.
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Proof of (2.3). Recall that ¢ > 2. Hence from the Taylor expansion of the function ¢ + 77 on an
interval [0, b] it follows that for any a € [0, b] we have

Q(qz_ 1) B2 2.

Because of (2.22) and (2.14) we can apply (2.24) with b = U,,(y) and a = ¢,,(y) to obtain the
following point-wise upper bound:

|67 —(b—a)! —qb? " a| < (2.24)

|PU§’J Ul +q Uff;l Px. | < @ Uffj goiﬂ. (2.25)
Together with estimate (A.2) this gives
fQ (PU?, - UL +qUT @.)) dy‘ =0((dx)n™). (2.26)
On the other hand, the calculations in the proof of (2.1) show that
fg UL geady = 27V ay ¢(x) + O ((d0))3 ™) = 27 ay ¢(x) + o ((d(0))*).
In view of (2.17) and (2.26) this completes the proof. O

3. Lower bound. Preliminaries

As a starting point for the proof of the lower bound on S (¢V), we derive a crude asymptotic form of
almost minimizers of S.y. The following result is essentially well-known. We have recalled the proof
in [6, Appendix B] in the case N = 3, but the same argument carries over to N > 4.

Proposition 3.1. Let (u.) C Hé (Q) be a sequence of functions satisfying

S S 1 Ty = [N " 3.1
eVillel = + > € = : :
vluel = Sy +o(l) fglul x (N(N—Z)) (3.1
Then, along a subsequence,
ue = ae (PU, . +we), (3.2)

where

A > § for some s € {—1,+1},

X — X for some x, € Q, (3.3)

/‘lfdf — 0 b
IVwe| — 0 and we €Ty, -

Here d. = dist (x., 0Q).

Convention:

From now on we will assume that (u.) satisfies (1.11). In particular, assumption (3.1) is satisfied. We
will always work with a sequence of €’s for which the conclusions of Proposition 3.1 hold. To enhance
readability, we will drop the index € from a., x., A, d. and w,.
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4. Lower bound. The main expansion

In this section we expand S.y[uc] by using the decomposition (3.2) of u.. We shall show the
following result.

Proposition 4.1. Let (u.) C Hé (Q) satisfy (3.2) and (3.3). Then

ol f Vuel* dy = f VPU..,[* dy + f Vwl dy, (4.1)
Q Q Q
i o q q(g—1) -2 2 2 N
|| luel? dy = PU, dy + — Uw dy+o IVw|* + (Ad) , “4.2)
Q Q Q Q

la| e f Viddy =€ f VPU?,dy+O|e f |Vw|2dy+e\/ f Vw2 dy \/ f \VIPUZ, dy|.
Q Q Q Q Q

4.3)

In particular,

SEV[MG] = eV[PUx /l] + I

\/ IVw|2 dy \/IIVIPUZAdy

+0 ( f IVw|* dy + (/ld)z‘N), 4.4)
Q

Iw] := ( f U, dy)_q ( f IVwP dy — N(N +2) f Ul w dy). (4.5)
Q Q Q

Proof. We prove Eqs. (4.1)—(4.3) separately. Then the expansion (4.4) follows by a straightforward
Taylor expansion of the quotient functional S.y, using Scy[u.] = Sev[la|™ u.].

where

In the sequel we denote by ¢y, ¢, ... various positive constants which are independent of e.
Proof of (4.1). This follows by (3.2) and w € T,.
Proof of (4.2). Recall that @ 'u, = U, + (w — ¢,) by (2.14) and (3.2). We use the associated

pointwise estimate

qlg—1)
2

—-(g-3 (g-3)
<o (w =@l +w = gl U,

_ 1
ol e = U2, = UL 0w = o) -

U (w = @)

where (g — 3), = max{qg — 3, 0}. Using (2.25), it follows that
_q@-1

2
3); 3)4 2 2
c2 (w = @eal? + w = @l UG + UL 0wl + UG )

3)s 77(g=3)+ (q=3)+ 77(g=3)+ 2
c3(|wlq+(p + w4 T g U (,0x,1|W|+Uq/190x/1)

34 77(q=3)+ 2 2
ca (W7 + WD U+ U o vl + UL 7).

_ -1 -2.2
'lal Nul? — PUL — q U ' Ulw

INIA

IA
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In the last inequality we used (2.22) to simplify the form of the remainder terms. Now we use the
identity

N(N—2)fU” "wdy = fVUM-dey:fVPUM.dey:O,
Q Q

which follows from (1.8), (2.13) and w € Txfﬂ. Therefore, with the help of the Holder inequality, we
find

Q(q q2 2
2

q4=(q=3)+

q
< 04[IIWI"dy+(f IWI"dy) ( y)
q(qilZ) q qT 2 9
+(f v somdy) (f|w|wy) +f U2 d ]
Q Q Q
q=(g=3)+ g-1 1
2 q(qf—IZ) 9 q 2 ’
< 05[( f |Vw|2dy) +( f UL eh) dy) ( f |Vw|2dy) + f Ut ga“dy].
Q Q Q

In the last step, we used the Sobolev inequality and the equation (3.3) for w, together with

(Ial_"luelq PUY, -

(g— 3)+

q

qud<qud— Sv )™
R A N VY77 =Y A

It follows from Lemma A.1 and (3.3) that

g-1

q(q—]Z) L] g
( f Ud' i dy)
Q

2
foA %zmdy
o)

o(@nT),

0 ((d /I)Z‘N) .

Thus, we conclude that, as € — 0,

1
f (|a|—q|u€|q - PUY, - Q(qz ) o2 2) dy‘ = 0( f VwPdy + (/ld)Z‘N).
Q Q

Proof of (4.3). We write

Ial2fVu§dy=fVPU§,ﬂdy+2fVPUx,Awdy+fVW2dY- (4.6)
Q Q Q Q

By the Holder and Sobolev inequalities we have

N % % N %
Vi dy s(fwvdy) (f|w|‘1dy) ssv(fwvdy) [t a,
Q Q Q Q Q
and
! !
VPU, ,wdy S(flVlPUﬁldy) (f|V|w2dy)
Q Q ’ o)
1 1 1
2 N n 2
SS;\,I/Z(flVlPUiAdy) (f|V|2 dy) (f |Vw|2dy) .
Q Q Q
Hence (4.3) follows by inserting these estimates into (4.6). O

Mathematics in Engineering Volume 2, Issue 1, 119-140.



131

5. Proof of the main results

We now deduce Theorems 1.2 and 1.3 from Proposition 4.1. To do so, we make crucial use of the
following coercivity bound proved in [10, Appendix D].

Proposition 5.1. Forall x€e Q, A > 0and v € Tl , one has

f IVv> dy — N(N +2) f UrivVidy > 4 3 (5.1)
Corollary 5.2. For all € > 0 small enough, we have, if N > 5,
02 (1+o()(Sy—S(eV) + (N(]f]N_ 2))22 (N(N —jv)_fzv 0 L e %)
c f IVwl* dy + o((Ad)*™) + 0(e1™?) (5.2)
and, if N = 4, )
0> (1+0(1)(Ss - S(EV)) + sﬁ (Sa‘f’(x) baV(x )Elogﬂ)
+c fQ IVwl> dy + 0((Ad)™>) + 0(eA™* log A) . (5.3)

Proof. Firstly, it follows directly from (5.1) and the definition of /[w] in (4.5) that there is a ¢ > 0 such
that for all e > 0 small enough, we have

I[w] > 4c f IVw|* dy. (5.4)
Q

Using Proposition 4.1 and (5.4) it follows that for € small enough one has

€ \/f [Vw|? dy \/flVIPUiﬁdy
Q Q
62
€ f|VW|2dy fIVIPUZAdy flelzdy+—f|V|PU2Ady,
Q Q 4C

this further implies that for € > 0 small enough

+0 ((/ld)z‘N) .

Sevluc] = Se[PU, ] + 2¢ f IVwl*dy + O
Q

Since

Sevluel = Sy[PU ] + ¢ f IVwP dy + 0(e2 f \4 PUZAdy) +0((d)*™).
Q
Using (2.2) for the potential term and recalling (3.3), we obtain

s Sev[PU Al + ¢ [ VWl dy + o(ed™?) + o((Ad)*™), N>5,
eVilel 2
Y Sev[PU, ]+ ¢ fQ IVw|> dy + o(eA™2log A) + o((Ad)™%), N =4.

Now the fact that Sy — Seylue] = (1 + o(1))(Sy — S(€V)) by (1.11), together with the expansion of
Scv[PU, ] from Theorem 2.1, implies the claimed bounds (5.2) and (5.3). m]
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In the next lemma, we prove that the limit point x lies in the set N (V).

Lemma 5.3. We have x, € N(V). In particular, d' = O(1) as € — 0 and x € N(V) for € small
enough.

Proof. We first treat the case N > 5. In (5.2), we drop the non-negative gradient term and write the
remaining lower order terms as

( Sy )f(N(N 2) ay ¢(x)

Vv
N(N -2) AN-2 +bye %) + 0((AdD)*™) + 0(e1™?)

_ S N ZL 2-N
- (—N(N - 2)) (A(d/l) — Be(dd) )

where
A =N(N -2)ay ¢p(x)d" > + o(1), B = —byV(x0)d* + o(1). (5.5)

Notice that since ¢(x) = d*~V by (2.7), the quantity A is positive and bounded away from zero.
Moreover, by (5.2) and the fact that S(eV) < Sy, which follows from Corollary 2.2, we must have
B > 0. Optimizing in dA yields the lower bound

N-2 N-

AdD)*™N - Be(d) ™ > —cA v B ena (5.6)

[

for some explicit constant ¢ > 0 independent of €. On the other hand, by Corollary 2.2, there is p > 0
such that the leading term in (5.2) is bounded by

2

(1 +o()Sy — S (V) > per— (5.7)

for all € > 0 small enough. Plugging (5.6) and (5.7) into (5.2) and rearranging terms, we thus deduce
that

N—

B >p VIANIC N, (5.8)

N

As observed above, the quantity A is bounded away from zero and therefore (5.8) implies that B is
bounded away from zero. Hence, in view of (5.5), d is bounded away from zero and V(xy) < 0. The
fact that x € N(V) for € small enough is a consequence of the continuity of V. This completes the
proof in case N > 5.

Now we consider the case N = 4 in a similar way. In (5.3), we drop the non-negative gradient term
and write the remaining lower order terms as

8 (8“4¢(x) byV(x )6 log ) + 0((Ad)™2) + o(ed 2 log )
S.\ 2
(A@V)™ - Be(d)™ log(d/l)), (5.9)
TS, 4
where
) ) logd
A =8asp(0)d* +0(1),  B=—bs(V(xo) + o(1))d*(1 — ). (5.10)
logdA
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Since ¢(x) > d(x)7? by (2.7), the quantity A is positive and bounded away from zero. Moreover, by
(5.3) and the fact that S (eV) < §4, we must have B > 0. Optimizing (5.9) in dA yields the lower bound

B 2A 2A B
A(dA)? - Be(d) 2 1og(dd) > —— exp (-2 | = —exp[ 22 + log(=5)). (5.11)
2e Be Be 2e

On the other hand, by Corollary 2.2, there is p > 0 such that the leading term in (5.3) is bounded by
(1 +0(1)(S 4 — S (V) = exp(=2). (5.12)
€

Plugging (5.11) and (5.12) into (5.3), we thus deduce that

2A B
0> exp(—e) —expl——= + log(—G) )
€ Be 2e

which leads to

2A Be
- — log(—) > —p. 5.13
B+60g(26)_ 0 (5.13)

Since ¢(x) = d~? by (2.7), the quantity A is bounded away from zero and moreover B is bounded.
Using this fact, the left hand side of (5.13) can be written as

2A Belog B 2A
- (- Ezzg ) + elog 2—2 = -== (L +o(1)) + o(1).
Together with (5.13), this easily implies, if € > 0 is small enough, that
A
B>—.
Jol
As before, in view of (5.10), we deduce that d is bounded away from zero and that V(xy) < 0. The fact
that x € N (V) for € small enough is again a consequence of the continuity of V. O

Proof of Theorem 1.2. We first treat the case N > 5. In view of Lemma 5.3, the lower bound (5.2) can
be written as (upon dropping the non-negative gradient term)

Sn )22" NN = 2) an (¢(xo) + o(1)) pe e YO+ o(1)
NN -2) AN-2 N 2

N-2 N-

> (1 +0(1)(S y = S (V) = Cn(g(x0) + o(1) 75 |V(x0) + o( DI e

0> (1+o(1)(Sy—S(eV)) +(

&l

by optimization in A. Therefore

N-2 N- N=2 N=2 N=2

S(eV) = Sy = Cye(x0) ™5 [V e85 + 0(eVF) > Sy — Cyory(Q, V)E + o(el),

[N]

where the last inequality uses the fact that x, € N (V) by Lemma 5.3. Since the matching upper bound
has already been proved in Theorem 2.1, the proof in case N > 5 is complete.
Similarly, we can handle the case N = 4. In view of Lemma 5.3, the lower bound (5.3) can be written
as (upon dropping the non-negative gradient term)

8 ([8as(d(xp) + o(1)) elog A

0> +0(1)(Ss—-S(V)) + s, e + bs(V(x0) + 0(1)) e
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> (I +0(1)(S4—S(eV)) — %EIV()CO) +o(1)|exp (——4(¢(x0) il 0(1)))

€lV(xo) + o(1)]
by optimization in A. Therefore

é(xo)
[V(x0)l

S@V)ZSm—wpté(L+dD) )254—mp(é(l+dhﬁmﬁlVYj,

where the last inequality uses the fact that x, € N (V) by Lemma 5.3. Since the matching upper bound
has already been proved in Theorem 2.1, the proof in case N = 4 is complete. O

Proof of Theorem 1.3. We start again with the bounds from Corollary 5.2, but this time we need to take
into account the various nonnegative remainder terms more carefully.

Proof for N > 5. We rewrite (5.2), using Lemma 5.3, as

N- N-

0> +0(1)( SN —S(V)) - Cn(d(xo) + 0(1))_ﬁ [V(x0) + o(1)|¥ev4 + R (5.14)

[N}
[N}

with A
2 N2
R = (/lNiZ —BE% + CyA. " B) 46“)+cfQ|Vw|2dy,

N-2
N—

where we have set

Sw

m) by (Vixo) + o(1)).

s \E
o= (i) o-Dmen s, o

Notice that both summands of R are separately nonnegative. Inserting the upper bound from Corollary
2.2 into (5.14), we get

0> Cy (ol V) = ¢(x0) ™5 |V(x) i) € + R + o(e7)
Since each one of the first two summands on the right hand side is nonnegative, we deduce that

N=2 N-2

$(x0) 7T [V(xo)[ ¥ = sup ()77 [V(0)|FF = oy (Q, V)

xeN(V)
and
R = o(eV ), (5.15)
In particular, (5.15) implies that
N=2
IVwll; = o(e¥). (5.16)
Denote by
1
(N =2DAN™ 1
Ao(€) = (2—35) €+N

the unique value of A for which the first summand of R vanishes. Using Lemma A.2, the bound (5.15)
implies that
e = Ao(e)") = o(e™),

Mathematics in Engineering Volume 2, Issue 1, 119-140.



135

which is equivalent to

N(N-2)?ay ¢<xo))N'4 T

A= A(€) + o(e ) = ( TMIZES] N3+ o(e 7),

Finally, to obtain the asymptotics of a, by (4.2), (1.11), (2.3) and (5.16), we have that

q

Sy | Sy | ~1 .
la|™ (—N ) = (—N ) — qay > N (xp) + AU f Uif w2 dy + o(A*™N).
Q

N(N -2) N(N -2) 2

Moreover, by Holder and Sobolev inequalities,
f UL W dy s [IVwlP.
Q
We easily conclude from (5.16)—(5.19) that
N— N-2

lo] = 1 + Dyoy(Q, V)ev= + o(ev)

with Dy given in (1.15). This completes the proof of Theorem 1.3 in the case N > 5.
Proof for N = 4. We rewrite (5.3), using Lemma 5.3, as

0> (1+0(1))(S4—S(eV)) - ’Zf CXP(WZBA;) R

with

A, elogd B.e 2A. 2
R = (F ~Be—p—t 5, exp(—B€ )) +CfQ|VW| dy,

where we have set

4
Ac = g—a4(¢(XO) +o(1)), B, = SibleV(Xo) +o(1)].
4 4

(5.17)

(5.18)

(5.19)

(5.20)

Notice that both summands of R are separately nonnegative. Inserting the upper bound from Corollary

2.2 into (5.20), we get

0> (1 + 0(1)) exp (_i (1 + 0(1)) 0_4(9, V)_l) _ B.e exp (_ZAE) LR
€ 2e B.e

(5.21)

Dropping the nonnegative term R from the right side and taking the logarithm of the resulting

inequality, we obtain

2A, 1o B.e
B.e & 2e

> —‘—; (1 + o(1)) 4 (€, V)™ +log(1 + o(1)).

Multiplying by € and passing to the limit we infer, since a4/by = 1/4,

P (xo)

_ _ -1
I
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By definition of 04(€2, V), this implies

V(xo)l _
é(xo)

as claimed. With this information at hand, we return to (5.21) and drop the nonnegative first term on
the right side to infer that
B.e 2A,
T 2e B.e]’

Keeping only the second term in the definition of R and using (5.22) we deduce, in particular, that

o4(Q,V), (5.22)

Vw3 < exp(—g (1 +0(1)) o4(Q, V)‘l). (5.23)

We now keep only the first term in the definition of R and obtain from (5.21), multiplied by
(2e/(Bce€)) exp(2Ac/(Bee)),
2e (2A )
ex
B.e

2e ( )(A _ flog/l)+1
Be

=1l+yet!

24, 4 _
eXp(BEE - (1 +0(1)) o4(Q, V) 1)

with y = ﬁ(Ae — eB.log A). In view of (5.22) and (2.12) we have

exp(iA; - ‘—! (1 +0(1)) o4(Q, V)—l) = exp (o(é))

€

1
—exp (0 (—)) >yeth.
€

and therefore

This implies
1
O0<-y<o (—) ,
€
which is the same as
Ac Ac 1
<loga< +o|-].
B.e B.e €
Recalling (5.22) we obtain
2
A= exp(—— (1 + o(1)) o4(Q, V)-l), (5.24)
€

as claimed. Finally, to obtain the asymptotics of @, we deduce from (5.18) and (5.19), together with
the bounds (5.23) and (5.24), that

4
ol = 1 + exp(—— (1 + o(1)) o4(Q, V)“).
€
This completes the proof of Theorem 1.3 in the case N = 4. O
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A. Auxiliary results

The proof of the following lemma is similar to the computation in [10, Appendix A]. We provide

here details for the sake of completeness.

Lemma A.1. Let x = x, be a sequence of points in Q such that d(x)A — oo. Then

w» o\ O((d(x) H7) if N > 6,
( f Ul el dy) =20((d(x) ) log(d(x)) ifN =6,
’ O((d ™) ifN=4,5

and

f Ul @2 dy =0 (dx) ™).
Q

Proof. We write d = d(x) for short in the following proof.

Proof of (A.1). By Egs. (2.14), (2.15) and (2.18),

tl(rrl2) il il tl(rrl2) VN 22N 4 q(quZ)

= = = 4= _ - R Y1 =

f UL el dy < llpeallizg f UL dy=0(@dN 7)) f UL dy.
Ba(x) Ba(x) Ba(x)

q(g=2) N=2 _ 4N
g-1 2 — N+2°

a(g=2) rN—l d 2 Ad lN_l d
[ ooty [ 2o o) [
Bix) 0o (14 A2r%)na 0 (1+)wa

2N-N2 Ad N(N-6)
= O(/l N+2 ) (f e ! dt+()(1)).
1

Ad
f (N dr =0 ((d/l)NW)) :
1

Moreover, since from (1.7) we obtain

If N > 6, then

If N = 6, then y
f £52  dt = O (log(d )

1
and if N = 4,5, then

Ad N(N—-6) 1
f t v dt =0(1)

1

(A.1)

(A.2)

(A.3)

(A4)

This gives the bound claimed in (A.1) in each case, provided we can bound the integral on the

complement Q \ B;(x). On this region, we have by Holder

g-1

q(g-2) 49 T 2N 1;717\/2 2N %
( f Us' e dy) < ( f or dy) ( f s dy)
Q\By(x) Q RN\By(x)
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where we have used (1.7) and the fact that

( fg orr dy)ZN -0(@n?) (A.5)

by [10, Prop. 1(c)]. Combining all the estimates, we deduce (A.1).
Proof of (A.2). We split the domain of integration Q again into B,(x) and Q \ B,(x). On B,(x), by

(2.14),
f Uf /12 ‘Piﬂ dy < ||90x,/l||i°°(g) (f Uﬁ,_f d)’)
By(x) Ba(x)

i N-1 gy
= O (d(xy*¥ ) (/IZ‘N @ t2)2) = 0((d)™). (A.6)
On Q\ B,(x), by Holder and (A.5),
fg - UL @ ady < ( fg ol dy)q ( fR - U, dy) | = O(dx ™) o(dn?). (AT
Combining (A.6) and (A.7), we obtain (A.2). O

Lemma A.2. Let f, : (0,00) — R be given by

€

2

with A, Be > 0 uniformly bounded away from 0 and oo. Denote by

Ac
‘ff(/l) = /lN_z - BE

1
(N=2)A N\ 1
Ao = Ao(e) = (2—B€) €4+-N
the unique global minimum of f.. Then there is a ¢y > 0 such that for all € > 0 we have
2 1 1 1
coe (A7 = Ap(e)t) i (*‘—)*4 AT < 2(5)7,
F - fagy 2 | O] Gy e
CoeN+ if (;) G a1 > )T

Proof. Let F(t) := V=2 — > and denote by #; := ( )N 7 the unique global minimum on (0, o) of F.
Then it is easy to see that there is ¢ > 0 such that

c(t—1ty)> if 0<t<2t,

F@) - F(t) 2
0= o) {ct{)H if 1> 21.
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The assertion of the lemma now follows by rescaling. Indeed, it suffices to observe that

N=2

= A B (G|

and to use the boundedness of A, and B.. O
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