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BLOW-UP OF SOLUTIONS OF CRITICAL ELLIPTIC EQUATIONS
IN THREE DIMENSIONS

RUPERT L. FRANK, TOBIAS KONIG AND HYNEK KOVARIK

We describe the asymptotic behavior of positive solutions u, of the equation —Au + au = 3u>~¢ in

Q C R? with a homogeneous Dirichlet boundary condition. The function « is assumed to be critical in
the sense of Hebey and Vaugon, and the functions u, are assumed to be an optimizing sequence for the
Sobolev inequality. Under a natural nondegeneracy assumption we derive the exact rate of the blow-up
and the location of the concentration point, thereby proving a conjecture of Brezis and Peletier (1989).
Similar results are also obtained for solutions of the equation —Au + (a + &V )u = 3u® in Q.

1. Introduction and main results

We are interested in the behavior of solutions to certain semilinear elliptic equations that are perturbations
of the critical equation
—AU =3U° inR.
It is well known that all positive solutions to the latter equation are given by
21 /2
(1+22]y—x)1/2

Ux,k(y) = (1-1)

with parameters x € R? and A > 0. This equation arises as the Euler-Lagrange equation of the optimization
problem related to the Sobolev inequality

1

3
/|VZ|ZZS(/ 26)
R3 R3

with sharp constant [Aubin 1976; Rodemich 1966; Rosen 1971; Talenti 1976]

s=a(3)!

The perturbed equations that we are interested in are posed in a bounded open set @ C R? and involve
a function @ on 2 such that the operator —A + a with Dirichlet boundary conditions is coercive. (Later,
we will be more precise concerning regularity assumptions on 2 and a.) One of the two families of
equations also involves another rather arbitrary function V' on €2. The case where @ and V are constants
is also of interest.
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We consider solutions # = u,, parametrized by ¢ > 0, to the following two families of equations:

—Au+au=3u""% inQ,

u>0 in 2, (1-2)
u=20 on 02,
and
—Au+(@a+eV)u=3u’> inQ,
u>0 in Q, (1-3)
u=20 on 0L2.

While there are certain differences between the problems (1-2) and (1-3), the methods used to study them
are similar, and we will treat both in this paper. We are interested in the behavior of the solutions u,
as ¢ — 0, and we assume that in this limit the solutions form a minimizing sequence for the Sobolev
inequality. More precisely, for (1-3) we assume

Vu,|?
lim f9|—81|/3 = (1-4)
0 (fqul)
and for (1-2) we assume
Vug|?
lim —Ja Vel (1-5)
g—0 (fQ ug_g) /(6—¢)
For example, when €2 is the unit ball, a = —%nz, and V = —1, then (1-3) has a solution if and only if

0<e< %nz; see [Brezis and Nirenberg 1983, Section 1.2]. Note that in this case 772 is the first eigenvalue

of the operator —A with Dirichlet boundary conditions on €2.

Returning to the general situation, the existence of solutions to (1-2) and (1-3) satisfying (1-4) and (1-5)
can be proved via minimization under certain assumptions on a and V’; see, e.g., [Frank et al. 2021]
for (1-3). Moreover, it is not hard to prove, based on the characterization of optimizers in Sobolev’s
inequality, that these functions converge weakly to zero in HO1 (£2) and that ug converges weakly in the
sense of measures to a multiple of a delta function; see Proposition 2.2. In this sense, the functions u,
blow up.

The problem of interest is to describe this blow-up behavior more precisely. This question was
advertised in an influential paper by Brezis and Peletier [1989], who presented a detailed study of the
case where €2 is a ball and ¢ and V' are constants. For earlier results on (1-2) with @ = 0, see [Atkinson
and Peletier 1987; Budd 1987]. Concerning the case of general open sets 2 C R?, the Brezis—Peletier
paper contains three conjectures, the first two of which concern the blow-up behavior of solutions to the
analogues of (1-2) and (1-3) in dimensions N > 3 (N > 4 for (1-3)) with @ = 0. These conjectures were
proved independently in seminal works of Han [1991] and Rey [1989; 1990].

In the present paper, under a natural nondegeneracy condition, we prove the third Brezis—Peletier
conjecture, which has remained open so far. It concerns the blow-up behavior of solutions of (1-2) for
certain nonzero a in the three-dimensional case. We also prove the corresponding result for (1-3). This
latter result is not stated explicitly as a conjecture in [Brezis and Peletier 1989], but it is contained there
in spirit and could have been formulated using the same heuristics. Indeed, it is the version with a # 0 of
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the second Brezis—Peletier conjecture in the same way as, concerning (1-2), the third conjecture is the
a # 0 version of the first one.

A characteristic feature of the three-dimensional case is the notion of criticality for the function a. To
motivate this concept, let

v 2 2
s@i= i 120V J:/C;Z)
0kreH)@ ([, S)

One of the findings of [Brezis and Nirenberg 1983] is that if a is small (for instance, in L°°(£2)) but
possibly nonzero, then S(a) = S. This is in stark contrast to the case of dimensions N > 4, where the
corresponding analogue of S(«) (with the exponent 6 replaced by 2N /(N —2)) is always strictly below
the corresponding Sobolev constant, whenever a is negative somewhere.

This phenomenon leads naturally to the following definition due to [Hebey and Vaugon 2001]. A
continuous function @ on  is said to be critical in Q if S(a) = S and if for any continuous function @
on Q with @ < a and @ # a one has S(@) < S(a). Throughout this paper we assume that  is critical in §2.

A key role in our analysis is played by the regular part of the Green’s function and its zero set. To
introduce these, we follow the sign and normalization convention of [Rey 1990]. Since the operator
—A + a in Q with Dirichlet boundary conditions is assumed to be coercive, it has a Green’s function G,
satisfying, for each fixed y € 2,

{—AxGa(x, V) +a(x)Ga(x,y) =4ns, inQQ, (1-6)
Ga(-,y)=0 on 0%2.
The regular part H, of G, is defined by
1
Hy(x,y) = — —Gu(x,p). 1-7)

|x —y|

It is well known that for each y € Q the function H,(-, ), which is originally defined in 2\ {y}, extends
to a continuous function in €2, and we abbreviate

¢a(y) := Ha(y. ).

It was proved by Brezis [1986] that inf),cq ¢4 (y) < 0 implies S(a) < S. The reverse implication, which
was stated in [Brezis 1986] as an open problem, was proved by Druet [2002]. Hence, as a consequence of
criticality we have

nf $a(y) =0: (1-8)

see also [Esposito 2004] and [Frank et al. 2021, Proposition 5.1] for alternative proofs. Note that (1-8)
implies, in particular, that each point x with ¢,(x) = 0 is a critical point of ¢,.
Let us summarize the setting in this paper. In the sequel we set
Ng:={x € Q:¢pg(x) =0}.
Assumptions 1.1. (a) Q C R3 is a bounded, open set with C? boundary.
(b) aeC®(Q)N Ckz)f(Q) for some o > 0.
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(c) a is critical in 2.

(d) Any point in A, is a nondegenerate critical point of ¢, that is, for any x¢ € N, the Hessian D?¢4(x¢)
does not have a zero eigenvalue.

Let us briefly comment on these items. Assumptions (a) and (b) are modest regularity assumptions,
which can probably be further relaxed with more effort. Concerning assumption (d) we first note that
$q € C%(Q) by Lemma 4.1, and therefore any point in N\ is a critical point of ¢,; see (1-8). We believe
that assumption (d) is “generically” true. (For results in this spirit, but in the noncritical case a = 0,
see [Micheletti and Pistoia 2014].) The corresponding assumption for a = 0 appears frequently in the
literature, for instance, in [Rey 1990; del Pino et al. 2004]. Assumption (d) holds, in particular, if €2 is a
ball and a is a constant, as can be verified by explicit computation.

To leading order, the blow-up behavior of solutions of (1-3) will be given by the projection of a
solution (1-1) of the unperturbed whole space equation to HO1 (2). For parameters x € R? and A > 0 we
introduce PU, ) € HO1 (R2) as the unique function satisfying

APUy ) = AUy, inQ, PU, =0 onodQ. (1-9)
Moreover, let

Tx,k = SpElI'l{PUXJw BAPUX,A, 3X1 PUx,Aaxszx,A8x3PUx,A}»

and let 7 . , be the orthogonal complement of 7'y ; in H () with respect to the inner product |, q Yu-Vo.
By I, » and mt X we denote the orthogonal projections in H, 1(Q) onto Ty 5 and T+ e respectively.

Here are our main results. We begin with those pertaining to (1 2), and we first pr0V1de an asymptotic
expansion of u, with a remainder in HO1 ().

Theorem 1.2 (asymptotic expansion of u.). Let (uz) be a family of solutions to (1-2) satisfying (1-5).
Then there are sequences (xg) C 2, (Ag) C (0,00), (ag) C R and (rs) C T;; 3, Such that

ue = ae(PUs, o, —hg /2 TI5 5 (Ha(xe, ) — Ho(xe,)) + re) (1-10)

and a point xg € Q with Va(x9) = 0 such that, along a subsequence,

|xe —xo| = 0(1), (1-11)

lim e = 224 (xo), (1-12)
B Azt if palxo) #0,

4= 14 E1ggi, 4 | O 1413

o 2% {%¢o(m)k;1+o(kzl) if alxo) =0, (-1

OOFY  if alxo) #0,
Vriglla = Z 1-14
vl {mﬂz) if ¢alx0) = 0. (19

Moreover, if ¢5(xg) =0, then
lim skg = —32a(xy). (1-15)
e—0
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Our second main result concerns the pointwise blow-up behavior, both at the blow-up point and away
from it, and, in the special case of constant a, verifies the conjecture from [Brezis and Peletier 1989]
under the natural nondegeneracy assumption (d).

Theorem 1.3 (Brezis—Peletier conjecture). Let (ug) be a family of solutions to (1-2) satisfying (1-5).

(a) The asymptotics close to the concentration point X are given by

. . 32
lim el|ue||Z, = lim elug(xe)|* = 2=¢q(x0).
g—0 g—0 T

If ¢pa(xo) =0, then
lim e|ug||2, = lim elue(xe)|* = —32a(xo). (1-16)
e—>0 £—0

(b) The asymptotics away from the concentration point X are given by
ue(x) = A2 Ga(x, x0) + 037 '/?)
for every fixed x € Q \ {xo}. The convergence is uniform for x away from x.

Strictly speaking, the Brezis—Peletier conjecture [1989] is stated without the criticality assumption (c)
on a, but rather under the assumption ¢, > 0 on 2. (Note that [Brezis and Peletier 1989] uses the opposite
sign convention for the regular part of the Green’s function. Also, their Green’s function is normalized
to be # times ours.) The remaining case, however, is much simpler and can be proved with existing
methods. Indeed, by Druet’s theorem [2002], the inequality ¢, > 0 on 2 is equivalent to S(a) = S,
and the assumption that «a is critical is equivalent to min ¢, = 0. Thus, the case of the Brezis—Peletier
conjecture that is not covered by our Theorem 1.3 is when min ¢, > 0. This case can be treated in the
same way as the case a = 0 in [Han 1991; Rey 1989] (or as we treat the case ¢,(xg) > 0). Note that in
this case the nondegeneracy assumption (d) is not needed. Whether this assumption can be removed in
the case where ¢4 (xg) = 0 is an open problem.

We note that Theorems 1.2 and 1.3 and, in particular, the asymptotics (1-15) and (1-16) hold inde-
pendently of whether a(xy) = 0 or not. We note that a(xgy) < 0 if ¢4(xg) = 0, as shown in [Frank
et al. 2021, Corollary 2.2]. We are grateful to H. Brezis (personal communication) for raising the
question of whether a(xg) = 0 can happen and what the asymptotics of A, and ||u¢|co Would be in
this case, or whether one can show that ¢,(x¢) = 0 implies a(xg) < 0. Deciding which alternative
holds does not appear to be easy, in particular due to the nonlocal nature of ¢, (xo). Here is a simple
observation that may illustrate the expected level of difficulty: In the spirit of [Frank et al. 2021,
Theorem 2.1 and Corollary 2.2], a(xo) < 0 would follow if one could exhibit a family of very refined
test functions 7y, » such that when infg ¢, = ¢4(x¢) = 0, the Sobolev quotient defining S(a) satisfies
Sallxe ] =S — cra(xo)A ™2 —caA7F 4+ 0(A77) for some ¢y, ¢, > 0 and 7 > 2, say. However, extracting
such an explicit term ¢, A~ F is beyond the precision of both [Frank et al. 2021] and the present paper.

We also point out that the conjecture in [Brezis and Peletier 1989] is formulated with assumption (1-4)
rather than (1-5). However, the latter assumption is typically used in the posterior literature dealing with
problem (1-2), see, e.g., [Grossi and Pacella 2005; Han 1991], and we follow this convention.
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We now turn our attention to the results for the second family of equations, namely (1-3). Whenever
we deal with that problem, we impose the following additional assumptions:

Assumptions 1.4. (e) a <0 in N.
M Vel (Q).

Again, assumption (f) is a modest regularity assumption, which can probably be further relaxed with
more effort. Assumption (e) is not severe, as we know from [Frank et al. 2021, Corollary 2.2] that any
critical a satisfies @ < 0 on Nj; see also the above discussion of the question by Brezis of whether or not

this assumption is automatically satisfied. In particular, it is fulfilled if @ is a negative constant.
Let

Oy (x) = fQ V(3)Ga(x. )% xeQ. (1-17)

. . . . . . . 1
Again, we first provide an asymptotic expansion of u, with a remainder in H (€2).

Theorem 1.5 (asymptotic expansion of u.). Let (ug) be a family of solutions to (1-3) satisfying (1-4).
Then there are sequences (xg) C 2, (Ag) C (0,00), (ag) C R and (rs) C T;; 5, Such that

ue = ag(PUy, 5, — ;21T 5 (Ha(xe.+) — Ho(Xe.")) +7e) (1-18)
and a point xog € N with Qy (x¢) < 0 such that, along a subsequence,

|xe — xo| = 0(e/?), (1-19)
Pa(xe) = 0(e), (1-20)
lim e, = 4H2M, (1-21)

£—0 |Qp (xo)]
w143 ¢0(x0)|QV(x0)|8 +o(e), (1-22)

33 |a(xo)|

IVrella = O(%/). (1-23)

If Qy(xg) =0, the right side of (1-21) is to be interpreted as oo.

The following result concerns the pointwise blow-up behavior.
Theorem 1.6. Let (u;) be a family of solutions to (1-3) satisfying (1-4).
(a) The asymptotics close to the concentration point X are given by

= alx
tim el |2, = lim ey (x)] = 42 DL
e—0 e—0

Qv (x0)]

If Qy(xg) =0, the right side is to be interpreted as oo.

(b) The asymptotics away from the concentration point X are given by
ue(x) = A;2Ga(x, x0) +0(0;'%)

for every fixed x € Q\ {xo}. The convergence is uniform for x away from x.
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Theorems 1.2 and 1.5 state that, to leading order, the solution is given by a projected bubble PU,, ;..
One of the main points of these theorems, which enters crucially in the proof of Theorems 1.3 and 1.6, is
the identification of the localization length k;l of the projected bubble as an explicit constant times &
(for (1-2) if ¢g(x0) # 0 and for (1-3) if Qp(xg) < 0) or &!/2 (for (1-2) if ¢pa(xg) = 0 and a(xg) # 0).

The fact that the solutions are given to leading order by a projected bubble is a rather general
phenomenon, which is shared, for instance, also by the higher-dimensional generalizations of (1-2)
and (1-3). In contrast to the higher-dimensional case, however, in order to compute the asymptotics of the
localization length A !, we need to extract the leading order correction to the bubble. Remarkably, for
both problems (1-2) and (1-3) this correction is given by )Lg_l/zl'lis he (Hy(xg,-)— Hy(xg,+)).

In this relation it is natural to wonder whether the above projectéd bubble PUy . can be replaced by
a different projected bubble PU x,)» namely where the projection is defined with respect to the scalar
product coming from the operator —A + a, leading to

(—A+a)PU,j = (~A+a)Uyy, PU,slag =0.

Such a choice is probably possible and would even simplify some computations, but it would lead to
additional difficulties elsewhere (for instance, in the proofs of Propositions 2.2 and 5.1 our choice allows
us to apply the classical results by Bahri and Coron).

Moreover, for both problems the concentration point xq is shown to satisfy V¢, (xg) = 0. Here,
however, we see an interesting difference between the two problems. Namely, for (1-3) we also know that
¢a(xg) = 0, whereas we know from [del Pino et al. 2004, Theorem 2(b)] that there are solutions of (1-2)
concentrating at any critical point of ¢, which is not necessarily in A. (These solutions also satisfy (1-4).)

An asymptotic expansion very similar to that in Theorem 1.5 is proved in [Frank et al. 2021] for
energy-minimizing solutions of (1-3); see also [Frank et al. 2020] for the simpler higher-dimensional
case. There, we did not assume the nondegeneracy of D¢, (xo), but we did assume that Oy < 0 in A.
Moreover, in the energy minimizing setting we showed that x satisfies

Oy (x0)? _ sup QV(X)Z’
la(xo)l  xenu, Q<o la(x)]
but this cannot be expected in the more general setting of the present paper.

Before describing the technical challenges that we overcome in our proofs, let us put our work into
perspective. In the past three decades there has been an enormous literature on blow-up phenomena of
solutions to semilinear equations with critical exponent, which is impossible to summarize. We mention
here only a few recent works from which, we hope, a more complete bibliography can be reconstructed. In
some sense, the situation in the present paper is the simplest blow-up situation, as it concerns single bubble
blow-up of positive solutions in the interior. Much more refined blow-up scenarios have been studied,
including, for instance, multibubbling, sign-changing solutions or concentration on the boundary under
Neumann boundary conditions. For an introduction we refer to [Druet et al. 2004; Hebey 2014]. In this
paper we are interested in the description of the behavior of a given family of solutions. For the converse
problem of constructing blow-up solutions in our setting, see [Musso and Salazar 2018; del Pino et al. 2004],
and for a survey of related results, see [Pistoia 2013] and references therein. Obstructions to the existence
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of solutions in three dimensions were studied in [Druet and Laurain 2010]. The spectrum near zero of
the linearization of solutions was studied in [Choi et al. 2016; Grossi and Pacella 2005]. There are also
connections to the question of compactness of solutions; see [Brendle and Marques 2009; Khuri et al. 2009].

What makes the critical case in three dimensions significantly harder than the higher-dimensional
analogues solved by Han [1991] and Rey [1989; 1990] is a certain cancellation, which is related to the
fact that inf ¢, = 0. Thus, the term that in higher dimensions completely determines the blow-up vanishes
in our case. Our way around this impasse is to iteratively improve our knowledge about the functions u,.
The mechanism behind this iteration is a certain coercivity inequality, due to Esposito [2004], which we
state in Lemma 2.3, and a crucial feature of our proof is to apply this inequality repeatedly, at different
orders of precision. To arrive at the level of precision stated in Theorems 1.2 and 1.5, two iterations are
necessary (plus a zeroth one, hidden in the proof of Proposition 2.2).

The first iteration, contained in Sections 2 and 5, is relatively standard and follows Rey’s ideas [1990]
with some adaptions due to Esposito [2004] to the critical case in three dimensions. The two main
outcomes of the first iteration are that concentration occurs in the interior, and an order-sharp bound
in HO1 on the remainder a;lue — PUy, 3.,

The second iteration, contained in Sections 3 and 6, is more specific to the problem at hand. Its main
outcome is the extraction of the subleading correction

)‘-g_l/zni_&ke (Ha(xg, ) — Ho(xe,-)).

Using the nondegeneracy of D?@,(xo) we will be able to show in the proofs of Theorems 1.2 and 1.5
that A, is proportional to e~ ! (for (1-2) if ¢a(x0) # 0 and for (1-3) if Oy (xg) < 0) or e~ /2 (for (1-2) if
$a(x0) = 0 and a(xo) # 0).

The arguments described so far are, for the most part, carried out in HO1 norm. Once one has completed
the two iterations, we apply in Sections 4C and 7B a Moser iteration argument in order to show that
the remainder o 'uz — P Uy, 2, is negligible also in L° norm. This will then allow us to deduce
Theorems 1.3 and 1.6.

As we mentioned before, Theorem 1.5 is the generalization of the corresponding theorem in [Frank
et al. 2021] for energy-minimizing solutions. In that previous paper, we also used a similar iteration
technique. Within each iteration step, however, minimality played an important role, and we used the
iterative knowledge to further expand the energy functional evaluated at a minimizer. There is no analogue
of this procedure in the current paper. Instead, as in most other works in this area, starting with [Brezis
and Peletier 1989], Pohozaev identities now play an important role. These identities were not used in
[Frank et al. 2021]. In fact, in that paper we did not use (1-3) at all and our results there are valid as well
for a certain class of “almost minimizers”.

There are five types of Pohozaev-type identities corresponding, in some sense, to the five linearly
independent functions in the kernel of the Hessian at an optimizer of the Sobolev inequality on R3
(resulting from its invariance under multiplication by constants, by dilations and by translations). All five
identities will be used to control the five parameters o, A, and x in (1-10) and (1-18), which precisely
correspond to the five asymptotic invariances. In fact, all five of these identities are used in the first
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iteration and then again in the second iteration. (To be more precise, in the first iteration in the proof
of Theorem 1.5 it is more economical to only use four identities, since the information from the fifth
identity is not particularly useful at this stage, due to the above mentioned cancellation ¢,(x¢) = 0.)

Thinking of the five Pohozaev-type identities as coming from the asymptotic invariances is useful, but
it is an oversimplification. Indeed, there are several possible choices for the multipliers in each category,
for instance, u, PUy ), ¥ ) corresponding to multiplication by constants, y - Vu, 03 PUx 3, 03V 2
corresponding to dilations, and dx; u, Vx; PUy , Vx; PUx ; corresponding to translations. (Here ¥ )
is a modified bubble defined below in (3-1).) The choice of the multiplier is subtle and depends on the
available knowledge at the moment of applying the identity and the desired precision of the outcome. In any
case, the upshot is that these identities can be brought together in such a way that they give the final result
of Theorems 1.2 and 1.5 concerning the expansion in HO1 (£2). As mentioned before, the desired pointwise
bounds in Theorems 1.3 and 1.6 then follow in a relatively straightforward way using a Moser iteration.

We believe that our techniques are robust enough to derive blow-up asymptotics for (1-2) and (1-3) in
more general situations containing a nonzero weak limit and/or multiple concentration points. Since our
main motivation was to solve the Brezis—Peletier conjecture stated for single blow-up [1989] and to limit
the amount of calculations needed, we do not attempt to pursue this further here.

Let us also mention that a problem similar to, but different from, (1-2) has been studied in the recent
article [Malchiodi and Mayer 2021] using a similar approach. While the analysis there, carried out on a
Riemannian manifold M of dimension n > 5, is rather comprehensive and also treats the case of multiple
blow-up points, it does not seem to contain an analogue of the vanishing phenomenon for ¢,(x¢) nor, as
a consequence, of our refined iteration step described above.

The structure of this paper is as follows. The first part of the paper, consisting of Sections 2, 3 and 4,
is devoted to problem (1-3), while the second part, consisting of Sections 5, 6 and 7, is devoted to (1-2).
The two parts are presented in a parallel manner, but the emphasis in the second part is on the necessary
changes compared to the first part. The preliminary Sections 2 and 5 contain an initial expansion, the
subsequent Sections 3 and 6 contain its refinement and, finally, in Sections 4 and 7 the main theorems
presented in this introduction are proved. Some technical results are deferred to two appendices.

2. Additive case: a first expansion

In this and the following section we will prepare for the proof of Theorems 1.5 and 1.6.
The main result from this section is the following preliminary asymptotic expansion of the family of
solutions (u,).

Proposition 2.1. Let (ug) be a family of solutions to (1-3) satisfying (1-4). Then, up to extraction of a
subsequence, there are sequences (xg) C 2, (Ag) C (0,00), (ag) C R and (we) C T;; . such that

ug = ag(PUy, 5, + we) (2-1)

and a point xy € Q such that

Ixe—xo| =0(1), as=140(1), re— o0, |[[Vwgelr=00L"1?). (2-2)
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This proposition follows to a large extent by an adaptation of existing results in the literature. We
include the proof since we have not found the precise statement and since related arguments will appear
in the following section in a more complicated setting.

An initial qualitative expansion follows from works of Struwe [1984] and Bahri and Coron [1988]. In
order to obtain the statement of Proposition 2.1, we then need to show two things, namely, the bound
on ||Vw]|| and the fact that x¢ € 2. The proof of the bound on || Vw|| that we give is rather close to that
of Esposito [2004]. The setting in [Esposito 2004] is slightly different (there, V' is equal to a negative
constant and, more importantly, the solutions are assumed to be energy minimizing), but this part of the
proof extends to our setting. On the other hand, the proof in [Esposito 2004] of the fact that xo € 2
relies on the energy-minimizing property and does not work for us. Instead, we adapt some ideas from
Rey [1990]. The proof in [Rey 1990] is only carried out in dimensions > 4 and without the background a,
but, as we will see, it extends with some effort to our situation.

We subdivide the proof of Proposition 2.1 into a sequence of subsections. The main result of each
subsection is stated as a proposition at the beginning and summarizes the content of the corresponding
subsection.

2A. A qualitative initial expansion. As a first important step, we derive the following expansion, which
is already of the form of that in Proposition 2.1 except that all remainder bounds are nonquantitative and
the limit point xo may a priori be on the boundary 9<2.

Proposition 2.2. Let (u.) be a family of solutions to (1-3) satisfying (1-4). Then, up to extraction of a
subsequence, there are sequences (xg) C R, (Ag) C (0,00), (ag) C R and (wg) C T;; he such that (2-1)
holds and a point x € Q such that

|x8 —X()| = 0(1)9 O = 1 +0(1)9 ds)"s — 00, ”VU)E”Z = 0(1)’ (2'3)
where we write dg :== d(x¢, 0Q2).

Proof. We shall only prove that u, — 0 in HO1 (€2). Once this is shown, we can use standard arguments,
due to Lions [1985], Struwe [1984] and Bahri and Coron [1988], to complete the proof of the proposition;
see, for instance, [Rey 1990, Proof of Proposition 2].

Step 1: We begin by showing that () is bounded in H(} (2) and that ||ug||¢ 2 1. Integrating the equation
for u, against u,, we obtain

/Q(|vu8|2+(a—gV)u§):3/ng, (2-4)

and therefore

2
; 6V Jo IVug?  [o(a+eV)u?
o Ug | = 6\1/3 + 6\1/3
(f Q ”8) (f Q ”8)
On the right side, the first quotient converges by (1-4) and the second quotient is bounded by Holder’s
inequality. Thus, (i) is bounded in L6($2). By (1-4) we obtain boundedness in Ho1 (£2). By coercivity
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of —A+ain H(} (£2) and Sobolev’s inequality, for all sufficiently small ¢ > 0, the left side in (2-4) is
bounded from below by a constant times ||u8||é. This yields the lower bound on ||ug|¢ = 1.

Step 2: According to Step 1, (u.) has a weak limit point in Ho1 (2) and we denote by u one of those.
Our goal is to show that ug = 0. Throughout this step, we restrict ourselves to a subsequence of ¢’s along
which u, — ug in Ho1 (€2). By Rellich’s lemma, after passing to a subsequence, we may also assume
that u, — u( almost everywhere. Moreover, passing to a further subsequence, we may also assume that
|I[Vug| has a limit. Then, by (1-4), ||u¢||¢ has a limit as well and, by Step 1, none of these limits is zero.

We now argue as in the proof of [Frank et al. 2021, Proposition 3.1] and note that, by weak convergence,

T =1lim [ |V(us—ug)|* exists and satisfies lim | |Vug|? = / |Vuol> + T
Q

e—>0JQ e—>0JQ

and, by the Brezis—Lieb lemma [Brezis and Lieb 1983],

M= lim | (ug—ug)® exists and satisfies lim / ug = / ug + M.
Q Q

e—>0JQ e—0

%
S(/ ug+M) =/ |Vuo|> + T.
Q Q

We bound the left side from above with the help of the elementary inequality

1 1
3 3
(/ ug+M) 5(/ ug) + M3,
Q Q

and, by the Sobolev inequality for u; — ug, we bound the right side from below using

Thus, (1-4) gives

T>SM'3,

1
3
S(/ ug) Z/ |Vl
Q Q

Thus, either ug = 0 or ug is an optimizer for the Sobolev inequality. Since uo has support in < R3, the

Thus,

latter is impossible and we conclude that g = 0, as claimed. O

Convention. Throughout the rest of the paper, we assume that the sequence (u,) satisfies the assumptions
and conclusions from Proposition 2.2. We will make no explicit mention of subsequences. Moreover, we
typically drop the index & from ug, ®g, Xg, Ag, de and wy.

2B. Coercivity. The following coercivity inequality from [Esposito 2004, Lemma 2.2] is a crucial tool
for us in subsequently refining the expansion of u.. It states, roughly speaking, that the subleading
error terms coming from the expansion of #, can be absorbed into the leading term, at least under some
orthogonality condition.
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Lemma 2.3. There are constants Ty < 0o and p > 0 such that, for all x € Q, all . > 0 with d) > T
andallve T,

/Q(|Vv|2+av2—15U;,kv2)Zp/Q|Vv|2. (2-5)
The proof proceeds by compactness, using the inequality [Rey 1990, (D.1)]
/S;(|Vv|2 — ISU;’kvz) > %/Q |Vv|? forallve Tik.

For details of the proof, we refer to [Esposito 2004].

In the following subsection, we use Lemma 2.3 to deduce a refined bound on || Vw||,. We will use it
again in Section 3B below to obtain improved bounds on the refined error term ||Vr||,, with r € T)ix
defined in (3-4).

2C. The bound on |Vw]|2. The goal of this subsection is to prove:

Proposition 2.4. As ¢ — 0,
IVwl, = 0G4~ + 0((d)™). (2-6)

Using this bound, in Section 2D we prove that ! = (1) and therefore the bound in Proposition 2.4
becomes ||[Vw|, = O(A~1/2), as claimed in Proposition 2.1.

Proof. The starting point is the equation satisfied by w. Since

—APUy ), = —AUy, =3U7,.
from (2-1) and (1-3) we obtain

(—A+a)w=-3U7; +3a*(PUsp +w)’ —(a+eV)PUy —cVw. 2-7)
Integrating this equation against w and using

/ US,w= %/ VPUy -V =0,
Q Q

we get

/(|Vw|2+aw2):3a4/ (PUx,k+w)5w—/(a+sV)PUx,Aw—/ eVw?. (2-8)
Q Q Q Q

We estimate the three terms on the right-hand side separately.
The second and third terms are easy: We have by Lemma A.1

'/Q(a-i-«‘?V)PUx,Aw < NwllslUerlless S A2V,

‘/ eVw?
Q

Moreover,

2 2
Selwlls = o([Vwl3).
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The first term on the right side of (2-8) needs a bit more care. We write PUy ) = Uy ) — ¢ 3 as in
Lemma A.2 and expand

/(PUX,A+w)5w
Q
=[QU;,Aw+s/9U,?,kw2+o(/g(vﬁ,wx,uw|+U;’,A(|w|3+|w|¢,%,x)+¢;,x|w|+w6>)

=5 [ utu? +0(/Q U2 el + 1Vl llpea 2 + ||Vw||3),

where we again used |, U; ,w=0. By Lemmas A.1 and A.2, we have ||<ﬂx,)»||é <(d})~!and

/QU,?,wx,xlwl SlwlslexilloollUxalzg)s S Vw2 (dr)™".
Putting all the estimates together, we deduce from (2-8) that
/Q(IVwI2 +aw® — 152*U*w?) = O((dW) ™! [Vwllz + 472 Vw2) +o(| Vw|3).

Due to the coercivity inequality from Lemma 2.3, the left side is bounded from below by a positive
constant times ||Vw||§. Thus, (2-6) follows. O

2D. Excluding boundary concentration. The goal of this subsection is to prove:
Proposition 2.5. d=1 =0().

By integrating the equation for u against Vu, one obtains the Pohozaev-type identity

—/Q(V(a—i—eV))uz - /mn(g—Z)z (2-9)

Inserting the decomposition u = «(PU + w), we get

APU, 5\ IPU, 2
/ " A :_/ p22FUxn 2w, (0w —/ (V(a+£eV))(PUyy +w)2  (2-10)
90 an 30 on  on an Q ’

Since a, V € C1(Q), the volume integral is bounded by

’/ (V(a+eV)(PUx ) +w)?| S [ PUal3 + wll3 SA71+ ()72, (2-11)
Q

where we used (2-6) and Lemmas A.1 and A.2.
The function dPU, ) /dn on the boundary is discussed in Lemma A.3. We now control the function

dw/dn on the boundary.

2
Lemma 2.6. / (8_w) =0\ td Y +o(1d 2.
IQ on
Proof. The following proof is analogous to [Rey 1990, Appendix C]. It relies on the inequality
0z ||? 2 2 1
9= < -
H = ‘ peom S 1871 gy forall z € HP(@)N HY(Q). 2-12)
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This inequality is well known and is contained in [Rey 1990, Appendix C]. A proof can be found, for
instance, in [Hang et al. 2009].
We write (2-7) for w as —Aw = F with

F:=3a*(PUyp +w)’ =307, —(a+eV)(PUyxj +w). (2-13)

We fix a smooth 0 < y <1 with x =0 on {|y| < %} and y = 1 on {|y| > 1} and define the cut-off function

{(y) = x(%). (2-14)
Then w € H*() N HO1 (2) and

—A(w)=CF—-2V¢-Vw — (ADw.
The function F satisfies the simple pointwise bound
|F|SU A—|—|w| + Uy p + w], (2-15)
which, when combined with inequality (2-12), yields
H dgw) | ?

< ||§F—2V§-Vw—(A§)w||§/2
L2(3)
< ||§(U)f,k+|w|5+Ux,k+|w|)”§/2+ 11Vl |Vw|||§/2+||(A§)w||§/2-

L2(IQ) H

It remains to bound the norms on the right side. The term most difficult to estimate is [|[{w?]|3/2,
because 5 - % = 12—5 > 6, and we shall come back to it later. The other terms can all be estimated using
bounds on |U|Lr@\B,/»(x)) from Lemma A.1, as well as the bound [|w|¢ < A~Y2 4 A1 from
Proposition 2.4. Indeed, we have

149 A||3/2 ||UxA||L15/2(Q\Bd/2(x))N)» Sd8 =o(A"1d™?),
16Ul S xans/z&\Bd)NA =00 1d ),
Igwl3), Slwlg SAT +A72d 2 =00 d™) +0(71d7?),
HVEVwII3, S IVwl3IVENE S AT +272d72)d ™ =00 d™ ) + oA ™1d7?)

and

IAOW3, S IwlElAL3 S G +A72d72)d ™ =007 d™) +0(h71d7?),
In order to estimate the difficult term ||Cw? ||5 /2> we multiply the equation —Aw = F by { 21|V 2y

and integrate over 2 to obtain
/V(é”zle/ZwWwS/ |FIg! 2 w2, (2-16)
Q Q

We now note that there are universal constants ¢ > 0 and C < oo such that, pointwise a.e.,

VE 2wl Pw) - Vo = e[ VE A w] A w) P - Clu 2V ) 2-17)
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Indeed, by repeated use of the product rule and chain rule for Sobolev functions, one finds
2 2
V2wl 2wy v = F(E)IVE A )P+ (3(3) - £ 2) w2V ETHP
2
(33" 2= 2wV - VE | w).

The claimed inequality (2-17) follows by applying Schwarz’s inequality vy - vy > —g|v1|? — |v2|?/(4¢) to
the cross term on the right side with ¢ > 0 small enough.
As a consequence of (2-17), we can bound the left side in (2-16) from below by

/V(§1/2|w|“2w>-szc/ |V(§1/4|w|1/4w>|2—C[ ]394,
Q Q Q

Thus, by the Sobolev inequality for the function ¢!/4|w|'/*

15w113,, = (/|§1/4|w|1/4w\) (/ |V(§1/4|w|1/4w)|)
4
5/2 1/4y12 1/2(,,13/2 )
s(/9|w| v >|)+(/Q|F|¢ jwl ) (2-18)

For the first term on the right side, we have

: ;
(/ |w|5/2|V(§1/4)|2) < ”w”éO(/ |V(§1/4)|24/7) 5 ()\_5 +)\_10d_10)d_1
Q Q
=0 td Y +or"1d™?).

w and (2-16), we get

To control the second term on the right side of (2-18), we use again the pointwise estimate (2-15). The
contribution of the |w|> term to the second term on the right side of (2-18) is

([ wrr22) = ([ 62t < 1wl = o101 ).

which can be absorbed into the left side of (2-18).
For the remaining terms, we have

4
(] 1087202,82) < IS0 sy = 5+ (@G0,
4
(107200872 ) < 1000l s gy = 57 + @72

4
(/ |w|5/2§1/2) < Iwll10 = 275 4 (@)1,
Q

all of which is O(A~'d~1') + o(A=1d~?). This concludes the proof of the bound

||§w5||§/2 =0\ d Y +ol"1d™?)
and thus of Lemma 2.6. O
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It is now easy to complete the proof of the main result of this section.

Proof of Proposition 2.5. The identity (2-10), together with the bound (2-11) and Lemma A.3(a), yields

2
Lz(aﬂ))

for some C > 0. By Lemmas A.3(c) and 2.6, the last term on the right-hand side is bounded by
A d 32 1 o(A"1d72), so we get

Jw
on

ow
on

OPU,
an

CA 7 'Woo(x) =0 H + oA 'd72) + o(”

L2(3Q2) L2(3Q2) '

Veo(x) = Od™?) + o(d7?).
On the other hand, according to [Rey 1990, (2.9)], we have |V¢o(x)| = d 2. Hence
A= =0(d™?) +0(d™?),
which yields d~! = O(1), as claimed. O

2E. Proof of Proposition 2.1. Existence of the expansion follows from Proposition 2.2. Proposition 2.5
implies that =1 = O(1), which implies that xo € Q. Moreover, inserting the bound d~! = O(1) into
Proposition 2.4, we obtain | Vw|, = O(A~1/2), as claimed in Proposition 2.1. This completes the proof
of the proposition. O

3. Additive case: refining the expansion

Our goal in this section is to improve the decomposition given in Proposition 2.1. As in [Frank et al.
2021], our goal is to discover that a better approximation to u, is given by the function

Vaer = PUy s =272 (Ha(x,-) = Ho(x,-)). (3-1)
Let us set
e .= U)e+)‘;1/2(Ha(xa,')_HO(X&‘,'))» (3-2)
so that
Ug = ae(Wxg,kg +qe).

As in [Frank et al. 2021], we further decompose

qe = Sg + Fe, (3-3)
with s, € Ty_ . and r¢ € T;; e given by

g = H;’qu and 5o :=1Il4, ).9q. (3-4)

We note that the notation 7, is consistent with that used in Theorem 1.5 since, using w; € T;; he where
we write Wg = g + )»s_l/z(Ha(xg, -)— Hy(xe,)), we have

Se =KQI/Zng,xg(Ha(xa,-)—Ho(xs,-)). (3-3)

The following proposition summarizes the results of this section.
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Proposition 3.1. Let (ug) be a family of solutions to (1-3) satisfying (1-4). Then, up to extraction of a
subsequence, there are sequences (x¢) C 2, (Ag) C (0,00), (ag) CR, (s¢) C Ty, 2, and (rg) C T;; Ao
such that

U = Qe(Vx, 1, + S +1e) (3-6)
and a point xy € Q such that, in addition to Proposition 2.1,
IVrellz = O(er; 2, (3-7)
da(xe) = alxe)mhy' — -0y (xe) +0(hg ") +o(e).
Va(xe) = O(e")  forany p <1,
A =00),
of = 1+ 2o (it + 0.
The expansion of ¢, (x) will be of great importance also in the final step of the proof of Theorem 1.5.
Indeed, by using the bound on |V¢,(x)| we will show that in fact ¢, (x) = o(A™!) 4 o(e). This allows
us to determine limg_, o sA¢.

We prove Proposition 3.1 in the following subsections. Again the strategy is to expand suitable energy
functionals.

3A. Bounds on s. In this section we record bounds on the function s introduced in (3-4) and on the
coefficients B, y and §; defined by the decomposition

3
s =T pq = A" BPU s +y0a PUxp + 1273 8i0x, PUy ). (3-8)
i=1
Since PUy 5, 0; PUy ; and dx; PUy 3, i = 1,2, 3, are linearly independent for sufficiently small &, the

numbers B, y and §;, i = 1,2, 3, (depending on &, of course) are uniquely determined. The choice of the
different powers of A multiplying these coefficients is motivated by the following proposition.

Proposition 3.2. The coefficients appearing in (3-8) satisfy

B. v. 8i =0(Q). (3-9)
Moreover, we have the bounds
Isloo = OG™2), [[Vsllz=0R™") and sz = OG>, (3-10)
as well as
IVsllL2@\ By »(x) = O3 (3-11)

Proof. Because of (3-5), s depends on u, only through the parameters A and x. Since these parameters
satisfy the same properties A — oo and d ~! = O(1) as in [Frank et al. 2021], the results on s, there are
applicable. In particular, the bound (3-9) follows from [Frank et al. 2021, Lemma 6.1].
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The bounds stated in (3-10) follow readily from (3-8) and (3-9), together with the corresponding
bounds on the basis functions PUy 5, 0; PU, ; and dx; PUy 3, i = 1,2, 3, which come from

1Usillo A2 VU2 S 10 Ul SATY2
and similar bounds on 0, Uy ; and dy, Uy j, compare Lemma A.1, as well as
HoCx, )2 + [Vx Ho(x, )2 + V< Vy Ho(x, y) |2 S 1.
It remains to prove (3-11). Again by (3-8) and (3-9), it suffices to show that
ANV PU 2@\ Bays o) T 1V PUx ANl L2\ By ()
+A7||Vay, PUy lL2(@\By/2(x)) < A2 (3-12)
(In fact, there is a better bound on Vdy, PUy 3, but we do not need this.) Since the three bounds in (3-12)

are all proved similarly, we only prove the second one.
By integration by parts, we have

39, PU
/ IVOyPUy,|* = 15/ U2, 03Uy 200 PUx +/ MaAPUX,A.
Q\Byy2(x) Q\Byja(x) 3Bay2(x) dn

By the bounds from Lemmas A.1 and A.2, the volume integral is estimated by

/ Ug 5 00Ux 00 PUs
Q\Bg/2(x)

= U2, (02U 0)* + 1930xlloo U, 103Uy 2] S35
R3\Bg/2(x) R3\Bg/2(x)

Since
A3/2 (=5 4302y —x2)(y — x)

2 (1+ A2y —x|?)5/2

VopUx(y) =

’

we find [V, Uy 2| < A73/2 on 0B/2(x). By the mean value formula for the harmonic function 9, ¢y 3
and the bound from Lemma A.2,

Vo100 (0)] = [182¢xalloo S 2732 forall y € 9Bayo(x).
This implies that [V (3) PUy 5)| < A=3/2 on 9B, /2(x). Thus, the boundary integral is estimated by

3(9, PU
/ (0 x,X)aAPUx,A
0Ba,2(x) an

= IV @ PUx )| L0 @B4,2 () (192 Ux | oo @\ By /o () + 192050 ll00) S A2
since [0 Ux allLoo(@\ By 2 (x)) < 173/2 by Lemma A.1. Collecting these estimates, we find that

VoA PUx x|l L2(@\Baj2(x)) S AT32,

which is the second bound in (3-12). O

Later we will also need the leading order behavior of the zero-mode coefficients § and y in (3-8).
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Proposition 3.3. As ¢ — 0,

B =32 @a) — 4o(x) + OG.T), ¥ ==3p+007. (-13)
Proof. According to (3-5), we have

[VS-VPUMZA—I/Z/ V(Ha(x,) — Ho(x,+)) - VPUy 3, (3-14)
Q Q

/vs-vaAPUM=A—1/2/ V(Hg(x,) = Ho(x,-))Vdy PU, ;. (3-15)
Q Q

By (3-8), the left side of (3-14) is

BA” /|VPU“| —I—y[ Vy PUy ;. -VPUy,  + A~ 325 / Vix, PUy s -V PUy
Q

i=1
=3817" T +0(7?),

where we used the facts that, by [Rey 1990, Appendix B],

2
[1vPUGl =T 1007, [ V8PUVPUG =067,
Q Q2 (3-16)
/ Viy; PUy 3 -VPUy,, = O0R™ ).
Q

On the other hand, the right side of (3-14) is
272 [ V(Ha(x) = o)V PU =307 [ (HuGr) = Holx DU,
Q Q

= 470(¢a(x) = o (x))A ™ + O(L7?) (3-17)

by Lemma B.3. Comparing both sides yields the expansion of 8 stated in (3-13).
Similarly, by (3-8), the left side of (3-15) is

3
fz VPU, - vaAPUXHy/ Vo, PU>+472 ) 5 / Vx; PUy -V PU,
Q
i=1
1572y _3
= 0oL,
6z "o

where, besides (3-16), we used [o Vix;, PUy 3 - V3, PUy 5 = O(L72) by [Rey 1990, Appendix B] and

1571

/|vaAPUx,A|2=/ |vaAUx,k|2+0(A—3)_ =2 A2 0073).
Q Q

(The numerical value comes from an explicit evaluation of the integral in terms of beta functions, which
we omit.) On the other hand, the right side of (3-15) is

x—l/zf V(Ha(x,')—Ho(x,-))'VE)APUx,A=15)»_1/2/(Ha(x )= Ho(x. - )Uy 3 83.Ux
Q

= —27(¢a(x) = g0 ()12 + O ™)
by Lemma B.3. Comparing both sides yields the expansion of y stated in (3-13). O
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3B. The bound on |Vr||2. The goal of this subsection is to prove:

Proposition 3.4. As ¢ — 0,
IVrl2 = O@a()A™H) + O T3/2) + O(er™V2). (3-18)

Using A(Hg(x,-)— Hp(x,-)) = —aGa(x,-) and introducing the function g, ; from (A-4), we see
that (2-7) for w implies

(—A+a)y = —3st’k + 3a4(1ﬁx,k +54+71) +a(fes+8gxn)—as—eV(ys +s+71)+ As. (3-19)

Integrating against r and using the orthogonality conditions

/Q(As)rz—[gw-vrzo and 3/§2U§’Ar:/QVPUx,;L-Vr:O,
we obtain

Javrrarty =sa* [ ats40’r= [ a6 fr=gear= [ eVliatstnn (320
Q Q Q Q

The terms appearing in (3-20) satisfy the following bounds.
Lemma 3.5. As ¢ — 0, the following hold:

(a) SO 417 ga () + 71D 6.

30{4/(1#)(,; +s+r)5r—15a4/ U)fkr2
Q Q

(b) ‘ /Q @(s = fror —8xn) + VW +5+r)r| S AT+l V2)||r|l6.

Proof. (a) We write ¥/ ) = Uy ) — AV2H,(x,)— Jx.». and bound pointwise
Wep +s+1)° =U., +5UL, (s+1)+ O, WV Ha(x . )|+ | fea) + UL, (72 +5%)
+OWT 2 Hy(x, )P + | feaP + 7P +1s®). (3-21)

When integrated against r, the first term vanishes by orthogonality. Let us bound the contribution coming
from the second term, that is, from SU)‘: 25 We write

s = )L_l,BUx’A +y03Uxa +35,

so § consists of the zero-mode contributions involving the &;, plus contributions from the difference
between PUy j and Uy  in the terms involving B and y. By orthogonality, we have

4 4 = 4~
/QUx,x” = /Q Uy 51 =O0Uxallglsllslrlle).

and, by Lemmas A.1 and A.2 as well as Proposition 3.2,

3
15l < (81 + YDA exalls + 10 @xalle) + 472D 18ill10x; PUx s lls S A2

i=1
This proves

/ Uy st =00"2|r|l6). (3-22)
o U,
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It remains to bound the remainder terms in (3-21). We write H,(x,y) = ¢¢(x) + O(|x — y|) and
bound

U2 a1 5 9u0r [ U2 [ U219 07 a0 42700

Hence

/Q U, O 2 Ha(x, )1+ | freaDIrl| = Q72U Ha(x ) llegs + 11U e fealloo) 76

<O ga(x) +A7D)r 6 (3-23)

Finally, using Proposition 3.2,

/QUS,x<r2+s2>|r| +/Q<A‘S/Z|Ha(x,->|5 1 fealP P+ sl
S A2+ 12+ 2752 4 0 fealldo + 17113+ UsIDIFlls < (lrll2 +272) 17 6.
(b) We have

‘/Q(G(S = Jan—8x) T EV(Yxp +s+1)r
< (Islless + 11 fxalless + lgxallsss +ell¥xallsss +ellrlless)lirle.

By Proposition 3.2, |Isllg/s < [Isl2 S A73/2. By Lemma A2, || fxalles S Il fxalloo S A7%/2 By
Lemma A .4, ||gx,;&||6/5 < A2 By Lemmas A.1 and A.2, ||Wx,k||6/5 < A2, Finally, ||r||6/5 <7l
This proves the claimed bound. O

Proof of Proposition 3.4. We deduce from identity (3-20) together with Lemma 3.5 that
/Q(|Vr|2+ar2—15a“v,?,kr2)s(x—‘¢a(x)+>r3/2+sr”2+||Vr||§+e||Vr||z)||Vr||2.

Since a* — 1 and r € Txl)m the coercivity inequality (2-5) implies that for all sufficiently small ¢ > 0 the
left side is bounded from below by ¢||Vr ||§ with a universal constant ¢ > 0. Thus,

IVrl2 S A7 galx) + 2722 4+ 82712 4| Vr |5 + 6l Vr .

For all sufficiently small ¢ > 0, the last two terms on the right side can be absorbed into the left side and
we obtain the claimed inequality (3-18). O

Proposition 3.4 is a first step to prove the bound (3-7) in Proposition 3.1. In Section 3D we will show
that ¢y (x) = O(A~! + &) and A~! = O(e). Combining these with Proposition 3.4 we will obtain (3-7).

3C. Expanding «®. In this subsection, we will prove:
Proposition 3.6. As ¢ — 0,
at =1-4BL" 1+ O(pa(x)A L+ A2 4 ea™ 1), (3-24)

where f is the zero-mode coefficient from (3-8).
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To prove (3-24), we expand the energy identity obtained by integrating the equation for u against u.
Writing u = a (Y 5 + ¢), this yields

L1900 + [ @+ V) +07 =3* [ Wit
which we write as
/Q (IVYar P+ a+eV)vs, =3yl )+2 /Q (Vg-Vixp+(a+eV)qyxa—9a*qy) ;) =Ro. (3-25)
with

/(|Vq|2+(a+eV>q2>+3a4Z ) [ veite

The following lemma provides the expansions of the terms in (3-25).

Lemma 3.7. As ¢ — 0, the following hold:
(a) / (VYxnl? +@+eV)vs, —3aty) ) =(1- 4)— +O0(ga()A + 272+ 827,

O [ (T4 V¥t @t eViguen —9a'g93,) = (=309 2 + 0672 42470,
) ,
() Ro=0MW"2+4+¢*A7h.

Proof. (a) In [Frank et al. 2021, Theorem 2.1], we have shown the expansions

/(|vwxx|2+(a+svwﬂ)——+o<¢a(x>x A2 g erh,

/w“——w(qsa(m A7),

which immediately imply the bound in (a).

(b) Since A(Hgy(x,-)— Ho(x,-)) = —aGu(x,-), we have —Ay, ) = 3U5 — 224G, (x,-). Since
Y =A7 2G,(x,)— Jxn — &x.a With g 3 from (A-4), we can rewrite thls as

_AWx,A + an,k = 3U,§,k _a(fx,k + gx,k)- (3-26)
Thus,

| (V- Vit @ eV)avea =9 0u )
=330 [ qUE = [ 4O0* T3 = U2+ 0+ €ra) +V V).

By orthogonality and the computations in the proof of Proposition 3.3,

2
3/ qu?, :/ Vs-VPU,,; = 3 L o).
Q@ v Q 4
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Moreover,

' [Q GO WS, —US,) +alfen +8xa) + Vi)

Slglslve 5 = U slless + I fenlless + lgxnlless + el v alless)-
By Propositions 3.2 and 3.4 we have
lglls < IVglla S A" +er"/2, (3-27)

by Lemma A.2 we have || fxalloo < A~3/2 and, by Lemma A.4 we have lgxalle/s < A~2. More-
over, writing ¥ 3 = Uy ) — AV2H (x, ) — Jx.» and using Lemmas A.1 and A.2 and (B-1), we get
||Wx,k||6/5 < A2, Also, bounding

W35 = U S 072 Ha (e )+ | feal) + 272 Ha ()P + | frea L,
we obtain from Lemmas A.1 and A.2 and (B-1)
W35 —Udalless ATV IWanlsg s + 272 sa7"

Collecting all the terms, we obtain the claimed bound.

(c) Because of the second inequality in (3-27), the first integral in the definition of Rq is O(A 2 +&21~1).
The second integral is bounded, in absolute value, by a constant times

/Q W07 +4%) < Iaalldlgl? + g6 <272 + 62371,

This completes the proof. O
Proof of Proposition 3.6. The claim follows from (3-25) and Lemma 3.7. U

3D. Expanding ¢,(x). In this subsection we prove the following important expansion.

Proposition 3.8. As ¢ — 0,
$a(x) = wa()A™" = -0y (x) +0(A™1) + ofe) (3-28)
Before proving it, let us note the following consequence.
Corollary 3.9. We have ¢q(xo) =0, Oy (x9) <0 and
A =00, (3-29)
as & — 0. Moreover, |Vr | = O(eA™"2) and a* = 1 + %q‘)o(x))»_l + 0.

Proof. The fact that ¢,(xg) = 0 follows immediately from (3-28). Since ¢4 (x) > 0 by criticality and
since a(xg) < 0 by assumption, we deduce from (3-28) that Oy (x¢) < 0 and that

< 19ro)lto)
ﬂzla(XO)l To(l)

= 0(e).
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Reinserting this into (3-28), we find ¢,(x) = O(e). Inserting this into Proposition 3.4, we obtain the
claimed bound on ||Vr|,, and inserting it into (3-24) and (3-13), we obtain the claimed expansion
of a*. O

The proof of (3-28) is based on the Pohozaev identity obtained by integrating the equation for u against
03, ¥x .- We write the resulting equality in the form

/Q(wa,x VoY + @+ V)P a0 ¥xn — 3 Y3 5 00 ¥x )
=— /Q(Vq VW +aqd s — 1504 qYy 5 92V 0) + 300 /Q VL0 Yxn TR, (3-30)
with

5
5 _
R=—8/ anka,A+30l4 E (k)/ Wg,xquak‘ﬂx,k-
2 k=3 §2

The involved terms can be expanded as follows.

Lemma 3.10. As ¢ — 0, the following hold.:

(@ [Q (Ve Vs + @+ V)W 200 ¥ — 30405, 0,000 )
= 27 (x)A 2 = 0y (x)eA ™ + (1 —a*)Anda (x)A ™% + 27 a(x) + 1577 ¢pa(x)*)A >
+ oM7) +o(er72).
(b) /Q(Vq VoY +aqdixn —15at gyl 03 n)
= —(1—a*)27(a(x) = o (X)A % + O(Ga(X)A ™) + 0(eh™%) + 0(A77).
(© 30a* f GV 50 Vx = %ﬁyﬁ + O(@a(x)A7) + 0(eA72) + 0 (A7),
o ,
(d) R=0(pa(x)A73) +0(er™3) +0(A73).

We emphasize that the proof of Lemma 3.10 is independent of the expansion of a* in (3-24). We only
use the fact that = 14 0(1).

Proof. (a) Because of (3-26), the quantity of interest can be written as
/Q(wa,x VY + @+ VIV a0 ¥xn =3 Y2 00 ¥x )

= 3/Q(U,f,k—014W£,A)3xlﬂx,x—/ga(fx,x + gx )0V +8/Q Vyx a0 ¥x . (3-31)

We discuss the three integrals on the right side separately. As a general rule, terms involving f ; will
be negligible as a consequence of the bounds || fy1llcc = O(A™>/2) and |33 fi 2 lloo = O(L77/2) in
Lemma A.2. This will not always be carried out in detail.
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We have
/ U2, —a* Y3 )0 = (1- 4)/ a2 Van o / U = Ve )hVen.  (3-32)
The first integral is, since ¥ ) = Ux 3 —A"V2H,(x,-) - Sx.hs
fg U2 300V = /Q U3 5 03Ux . + %F”Z /Q US, Ha(x,-) + O™ (3-33)

Since fpa U 20 Ux = 10y fs U k = 0, we have

00
U? 03Uyl = / U? 0, Uy 2 f)x_l /
'/Q x,\ X, R\Q x,\ X, A

Next, by Lemma B.3,
1, 2 - _
> 3/2/QU;’AHa(x,~)=T”¢a(x)A 2007,

P2 b

Ty dr =00\™). (3-34)

This completes our discussion of the first term on the right side of (3-32). For the second term we have
similarly,

/Q(Ui)‘ - Wi,x)aAWx,k

:/QWE,A—(Ux,k—r”zﬂa(x,-))S)ax(Ux,x—r“zHa(x,-)Ho(x*)
zsx—l/zf S Ha(x. )0 Ux . + A / & Ha(x,-)* =104~ / e Ha(x,)?0,Ux s

+i(;§)(—1)kr"“/ U35  Ha(x, ) ;.U

k=3
5

‘%Z(i)(—”kr(k“)/ ’ / UK Ha(x. )T+ 0073, (3-35)
o Ux,

Again, by Lemma B.3,

5hT 1/2/U4}LH(X WUy s + A / 3 Ha(x,)* = 1017 /U%H(x )20, Ux
=—T¢a(x))f + Qra(x) + 572 pa(x)HA 3 +o(A 7). (3-36)

Finally, the two sums are bounded, in absolute value, by

/(02 272 Ho (o, )P 4+A732 Hy(x, )| )|aAUxx|+f( o TP Ha (o, )P 474 Ha(x, )] )

SN0 Uxale(NUxpll35)52 732 + 2732 4 U al3AT2 4174 =01 7?).

This completes our discussion of the second term on the right side of (3-32) and therefore of the first
term on the right side of (3-31).
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For the second term on the right side of (3-31) we get, using ¥, 3 = Uy 3 — AV H (x, ) — Jxas

1._— _
/Qa(fx,x-i-gx,x)axwx,x=/Qagx,x3xe,x+§)» 3/2/Qagx,kHa(x»')+0()\ ).

The second integral is negligible since, by Lemma A .4,

132 / agr Halx, )| <1732 [ ger A logh.
2 Q Q

Since «a is differentiable, we can expand the first integral as

/Qagx,xaxe,A =a(x) /Q gx20Uxp + 0(/9 |x = y|gx.2102Ux |)-
‘We have

/ng,Aaka,A =177 20.103Up,1 = 273 /3 20.103Uo.1 +0(A7%)
R

AMQR—x)
and

/ 9,Uo | = 4 /00(1 ! ) L= 2y ) (G—n)
=4n - — redr =2n(3—m).
[R{3g0,1 Alo,1 o r /—1+r2 2(1-}-}"2)3/2

Using similar bounds one verifies that

/ = gl Ues] < r‘*/ 121204182 Uo | S 27
Q A(Q—x)

This completes our discussion of the second term on the right side of (3-31).
For the third term on the right side of (3-31), we write

Yaa =A2Ga(x, ) = fus—gxa
and get

/ Ve a0 ¥x
Q

= / VO TY2G0(x, ) —gx 1) 00 ATV 2Ga(x, ) —gx 1) +0(0?)
Q

=—%A‘ZQV(x>+o(r3/2 /Q Galx,)gus A1/ /Q Gl ) 9n g+ [Q gx,uaxgx,u)w(ﬁ)

=322 (0+O0( 72 Galx.) 2 lgxall2
+A7 Ga(x. ) 2103 8x.all2H 1 8xa 2193 8.4 112) +0(A72)
=—3272Qr (M) +o(7?).

In the last equality we used the bounds from Lemma A.4 and the fact that G4 (x,-) € L?(2). This
completes our discussion of the third term on the right side of (3-31) and concludes the proof of (a).
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(b) We note that (3-26) yields
— Ay Yxp +adr g = 15U7; 03 Ux = a(dx frn + 028x.0)-

Because of this equation, the quantity of interest can be written as

/Q(Vq VY +aqdyPx s —15at gy, 0rvi i)

=15 [ 40U =0t Va0 b~ [ 0@ fon+ Bagnn). (3

We discuss the two integrals on the right side separately.
We have

/Q qUL 0. Uxp—a* Y3 009k 0)

=(1—014)/§qu,?,13xe¢ +0t4/96](U;,A3AUx,A—W;,kaxlﬁx,x)- (3-38)

The first integral is, by the orthogonality condition 0 = [, Vw - V3 PUy 3 =15 [q wU?, 8, Uy 3.

[ aU0a0 =37 [ (Hute,) = Hole DU 0, U
= =22 (Ba() — G (DA + OG). (339
For the second integral on the right side of (3-38), we have
/Q qUL 5 0. Uxp =V 500V 0)
= /Q qUE 5 03Uxp. — Uxp — A2 Hy(x. )05, (U p — 272 Hy(x.-))) + 0(A7?)

= O(¢a(x)A7?) +0(eA™2) + 0o (A 7). (3-40)

Let us justify the claimed bound here for a typical term. We write H,(x, y) = ¢,(x) + O(|x — y|) and
get

[ a2 e =270 [ qut, 0 (i [ qudy - ).
Using the bound (3-27) on ¢ and Lemma A.1 we get

'/ qU;?,A
Q

The remainder term is better because of the additional factor of |x — y|. We gain a factor of ™! since

< lgllelUnalldy s S A2 4617

|||X - |1/4Ux,)u ||;4/5 < )\_3/2~

Another typical term,
[ aU237 2 Ha .U
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can be treated in the same way, since the bounds for 9, Uy ; are the same as for AU x.2> see Lemma A.1.
The remaining terms are easier. This completes our discussion of the first term on the right side of (3-37).
The second term on the right side of (3-37) is negligible. Indeed,

/QQQ(akfx,k +35.8x2) = O(lqll6lldrgxalless) + ok =01 7?), (3-41)

where we used Lemma A.4 and the same bound on ¢ as before. This completes our discussion of the
second term on the right side of (3-37) and concludes the proof of (b).

(c) We use the form (3-8) of the zero modes s, as well as the bounds on ||Vs||, and |Vr |, from (3-10)
and (3-18), to find

/Q P00 = /Q Y303 + Oa()R) +0(3) +0(eh2)

=037 [ UL Un 2827 [ U000+ [ U3, 0000

+ O(Pa(X)A )+ oA 73) +0(er™2).  (3-42)

A direct calculation using (B-15) gives

27 [ U0l =007, [ U3, 0U0° =06

and
1, Ix =y [x =yl
U, 0,U. 2=—x2/06 —x3f + A7
R A T Tl Arres vl
2 © 4 dt 164t
-2 -2 -2 -2
="—A""—4mA ———— +4nA / ——— Fo(A
16 g /0 v P L0 a0
2
_ T2 -2
= 64k +o(A77).
Inserting this into (3-42) gives the claimed expansion (c).
The proof of (d) uses similar bounds as in the rest of the proof and is omitted. O

Proof of Proposition 3.8. Combining (3-30) with Lemma 3.10 yields
0 =—47Pa (X)L 2= Qp (X)eA 2 +4m2a()A > + A3 R+ O(pa ()X ™) +0(A™3) +0(er72), (3-43)

with
R = A(1—a*)4m($a(x) + ¢o(x)) + 302 ¢a(x)? — L2 Byn?.

We now make use of the expansion (3-24) of a* — 1 and obtain
R =16B7m¢o(x) — ZBym* + O(pa(x) + 17" +¢).
Inserting the expansions (3-13) of 8 and y, we find the cancellation

R=0(¢a(x)+ 171 +¢). (3-44)
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In particular, R = O(1) and, inserting this into (3-43), we obtain

Pa(x) = 00" + ).
In particular, for the error term in (3-43), we have ¢ (x)A 73 = 0(A~3) and, moreover, by (3-44), we
have R = O(A~! + ¢). Inserting this bound into (3-43), we obtain the claimed expansion (3-28). O

3E. Bounding V¢, (x). In this subsection we prove the bound on V¢, (x) in Proposition 3.1.
Proposition 3.11. For every u < 1,as e — 0,
[Vopa(x)| < & (3-45)
The proof of this proposition is a refined version of the proof of Proposition 2.5. It is also based on
expanding the Pohozaev identity (2-9). Abbreviating, for v,z € H'(Q),

dv dz

I, z]:= o 35" —i—/Q(Va)vz (3-46)

and writing u = o (Y + ¢), we can write identity (2-9) as

0= IYxs] + 20 [V q] + Ilg] - fQ (VV) W+ )2 (3-47)

The following lemma extracts the leading contribution from the main term /[y ;].
Lemma 3.12. [V, ;] =47 Vpa(x)A™1 + OAT17H) for every p < 1.
On the other hand, the next lemma allows us to control the error terms involving g.

<ed”V2

Lemma 3.13. H 9q <
onllL2Q)

n

Before proving these two lemmas, let us use them to give the proof of Proposition 3.11. In that proof,
and later in this subsection, we will use the inequality

lglla < e27"2. (3-48)
This follows from the bound (3-10) on s and the bounds in Corollary 3.9 on A~1 and r. Note that (3-48)
is better than the bound (3-27) in the L® norm.
Proof of Proposition 3.11. We shall make use of the bounds

an,k

<)z (3-49)
on

L2(3Q)

Wl + ‘

The first bound follows by writing ¥y 3 = Uy — AV2H,(x,-) + Jx,» and using the bounds in
Lemmas A.1 and A.2 and in (B-1). We write ¥, ) = PUx —A"Y2(Hy(x,-) — Hy(x,-)) and use the
bounds in Lemmas A.3 and B.1 for the second bound.
Combining the bounds (3-49) with the corresponding bounds for g from Lemma 3.13 and (3-48), we
obtain
[V qll Sex™" and Ilg) <62,
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Moreover, by (3-48) and (3-49),

&

/ (V)W + @)% | < er 0.
Q

In view of these bounds, Lemma 3.12 and (3-47) imply |V, (x)| < & + A™H. Because of (3-29), this
implies (3-45). O

It remains to prove Lemmas 3.12 and 3.13.

Proof of Lemma 3.12. We integrate (3-26) for ¥, ; against Vi , and obtain

U ys] =3 /Q US Vs - /Q a(fren+ 222V (3-50)

For the first integral on the right side we write ¥ 3 = Uy ) — A V2H (x,-) + Jx., and integrate by
parts to obtain

3/&2 U)S’AVWx,A = /aQ U;J»(%Ux,k — 2P Hy(x, ) + Sxa)n

+15 /Q U2 (VU )2 Halxo) = fip).

By Lemma B.3 (see also Remark B.4) we have
2 - —1/2—
/Q Uy, (VUy ) Ha(x.,+) = — /Q U3 (VxUx ) Halx.-) = =75 Vea(0)2™2 + 0G0,

Finally, since Uy ) < A~1/2 on 9Q and by the bounds on Uy, fxa and Hy(x,-) from Lemmas A.1
and A.2 and from (B-1), we have

3| UL (U =2 P HaCe )+ frahn 15 [ UL (VU i = 062

This shows that the first term on the right side of (3-50) gives the claimed contribution.
On the other hand, for the second term on the right side of (3-50) we have

_ 1 .
[ e+ s Va = [ athn+ 26V WUsp =3 Hateon = [ (Vars2,
1
- /;Z(anx,)» +gx,lva)fx,k + ) [‘)Q afxz,)\ + [‘)Q afx,)»gx,k

- /Q 483 VUg s+ 007,

Here we used bounds from Lemmas A.2 and A.4 and from the proof of the latter. Finally, we write
a(y) = a(x) 4+ O(]x — y|) and use the oddness of g, » VU,  to obtain

/Q 48 VU, = 0( /Q X = Ylgen VU |) — o).

This proves the claimed bound on the second term on the right side of (3-50). O
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Proof of Lemma 3.13. The proof is analogous to that of Lemma 2.6. By combining (2-7) for w with
A(Hgy(x,-)— Hy(x,-)) = —aG4(x,-), we obtain —Ag = F with

Fi==3U2; 4+3a* (Vaep +9)° —aq +a(fep + gx0) — €V (s p +9)-

(We use the same notation as in the proof of Lemma 2.6 for analogous but different objects.)
We define the cut-off function ¢ as before, but now in our bounds we do not make the dependence
on d explicit, since we know already d ! = O(1) by Proposition 2.5. Then {g € H*(Q) N HO1 (2) and

—A(fq) =§F —2V{-Vg—(Af)q.
We claim that
CIF| < ¢lql® + eCUsp + Iq| +er ™12 (3-51)

Indeed, on Q2 \ Bg/5(x), we have Uy j < A~1/2 and xS A5/, By Corollary 3.9, we have 2732 =
O(ex~1/2). Moreover, we write Y = Uxa —AV2H (x, ) + Jx,» and use the bounds on fy , and
H,(x,-) from Lemma A.2 and (B-1).

Combining (3-51) with inequality (2-12), we obtain

I(8q)

H < IAGQ 32 = [EF —2VE- Vg — (AD)qls)2
L2(3Q) L2(3Q)

< 18q° 132 + elCUxallzgz + lglissa + ™2+ 11VEN Vel ll3/2 + 1(ADG3/2-

It remains to bound the norms on the right side. All terms, except for the first one, are easily bounded.
Indeed, by (3-48),

8n

lgllsj2+1(ADglI3/2 < llgla S er™"/?

and
1IVEIIVallls;2 S IValiL2@\By 0y = IVsllL2@\ By ) T I1VFll2 S €A™ 12,

where we used ||VS||L2(Q\Bd/2(X)) < A73/2 by Equation (3-10) and ||Vr||, < eA~1/2 by Corollary 3.9.
(Notice that for the estimate on s it is crucial that the integral avoids B/, (x).) Moreover, by Lemma A.1,

”CUX k||3/2 ”Ux )L”L?/Z(Q\Bd/z(x)) N)\._l/z.

To bound the remaining term [|{g° |3 /2 we argue as in Lemma 2.6 above and get

2 2
||§q5||3/2=(/Q|§1/4|q|“4q|6) s(/QW(c”ﬂqW“q)P)
2 2 2
< (/Q |q|5/2|V(z‘/4>|2) +(/Q|F|z1/2|q|3/2) s||q||2+(/Q|F|z‘/2|q|3/2).

We use the pointwise estimate (3-51) on ¢ F, which is equally valid for ¢ /2 F_ The term coming from |¢|’
is bounded by

2 2
(/ |q|5+3/241/2) _ (/ (z|q|5)1/2q4) <124 32 g11% = (12 ]13)2).
Q Q
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which can be absorbed into the left side. The contributions from the remaining terms in the pointwise
bound on {!/2|F| can by easily controlled, and we obtain

184° 1372 S llgllg +A7° + (A ™12 s ea™1/2,

Collecting all the estimates, we obtain the claimed bound. O

4. Proof of Theorems 1.5 and 1.6

4A. The behavior of ¢, near x¢. We are now in a position to complete the proof of Theorem 1.5. Our
main remaining goal is to prove

Pa(x) = o(e). (4-1)

Once this is shown, we will be able to find a relation between A and ¢. The proof of (4-1) (and only this
proof) relies on the nondegeneracy of critical points of ¢,.

We already know that ¢, (x) = 0 and that ¢,(y) > 0 for all y € €2, hence X is a critical point of ¢,.
In this subsection we collect the necessary ingredients which exploit this fact.

Lemma 4.1. The function ¢, is of class C?* on Q.

Since we were unable to find a proof for this fact in the literature, we provide one in Section B2.
Thus, the following general lemma applies to ¢,.

Lemma 4.2. Let u be C? near the origin and suppose that u(0) = 0, Vu(0) = 0 and that Hess u(0) is
invertible. Then, as x — 0,

u(x) = $Vu(x) - (Hess u(0)) ' Vu(x) + o(|x|?). (4-2)

Suppose additionally that Hess u(0) > ¢ for some ¢ > 0 in the sense of quadratic forms, i.e., the origin is
a nondegenerate minimum of u. Then, as x — 0,

u(x) < V()] (4-3)
Proof. We abbreviate H(x) = Hess u(x) and make a Taylor expansion around x to get

0=u(0) = u(x) — Vu(x)-x + 3x - H(x)x + o(|x|?) (4-4)
and
0 = Vu(0) = Vu(x) — H(x)x + o(|x|?). (4-5)

We infer from (4-5) and the invertibility of H(0) that

x = Hx)"'Vu(x) + o(]x]?).
Inserting this into (4-4) gives

0=u(x)— $Vu(x)- H(x)"'Vu(x) + o(|x|?).

Since H(x)™! = H(0)~! + o(|x|), this yields (4-2).
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To prove (4-3), if zero is a nondegenerate minimum, then a Taylor expansion around zero shows
u(x) = 3x- H0)x +o(|x|?) = te|x|? (4-6)
for small enough |x|. Thus the o(|x|?) in (4-2) can be absorbed in the left side, and thus (4-3) holds. [J

4B. Proof of Theorem 1.5. Equation (1-18) follows from Proposition 2.1, together with (3-2), (3-3)
and (3-5). The facts that xo € N, and Qp (xg) < 0 follow from Corollary 3.9.

By Lemma 4.1 and the assumption that x is a nondegenerate minimum of ¢,, we can apply Lemma 4.2
to the function u(x) := ¢4 (x + x¢) to get

$a(x) < [Va(x)*

Therefore, by the bound on V¢, (x) in Proposition 3.1 with some fixed u € (%, 1), we get

$a(x) < |Va(x)|* = 0(e). (4-7)

This proves (1-20) and, by nondegeneracy of x¢, also (1-19). Moreover, inserting (4-7) into the expansion
of ¢4(x) from Proposition 3.1, we find

0=a()rh™! = =0y (x) +0(7") +o(e).

that is,
_ 2 lato)l +o(1)
|Qp (x0)| +o(1)

with the understanding that this means eA — oo if Oy (xg) = 0. This proves (1-21).

el

The remaining claims in Theorem 1.5 follow from Proposition 3.1.

4C. A bound on ||w||co- In this subsection, we prove a crude bound on the L norm of the first-order
remainder w appearing in the decomposition u = a(PUy ) + w), and also on some of its L? norms
which cannot be controlled through Sobolev inequalities, i.e., p > 6. This bound was not needed in the
proof of Theorem 1.5, but will be in that of Theorem 1.6.

Proposition 4.3. As ¢ — 0,
lwl, SA™P forall p € (6,00). (4-8)

Moreover, for every > 0,
[wlleo = 0(A%). (4-9)

Our proof follows [Rey 1989, Proof of (25)], which concerns the case N > 4 and a = 0. Since some
of the required modifications are rather complicated to state, we give details for the convenience of the
reader.

Proof. We begin by proving the first bound in the proposition, which we write as

||w||g?;1+1) <A7! forall r (1, 00).
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To prove this, we define F by (2-13), multiply (2-7) with |w|"~!w and integrate by parts to obtain

4 .
_r/ ’v|w|§l|2:/ Flw|'w.
(r+1D?Jo Q

Thus, by Sobolev’s inequality applied to v = |w|+1D/2,

ol 5 [ 1Fll (4-10)
In order to estimate the right side of (4-10), we make use of the bound
|FI S let =1US, + Ug w4+ [w’ + Ud, o p + Uxp + @x + wl. (4-11)

This is a refinement of (3-51), which is obtained by writing PU, ; = Uy ; — ¢y ) and using Lemma A.2
to bound (pi,k N2

We estimate the resulting terms separately. Using Holder’s inequality, Lemma A.1, Proposition 3.6
and the fact that for any 1, p, ¢ > 0 with p~! + ¢! = 1 there is C, > 0 such that for any @, b > 0 one
has ab < na? 4 C;b4, we obtain

r—1

T

(Sl

4 5 -1 5 —1
o —1|/Ux,x|w|’sx Nl gy IO s <A w0
Q 2r43 3

r—+3
— 36D 1 i
= [l oA 2D < gllwlEl )+ Cp T T

4 1
5 35 1
4 1 5 5 sy —sit 1 —1.
/QUx,xlwl’+ 5([9 Ux,klwl’) (/in|’+) <l A5 < plwliEl,, + Cph

5 1 4 1 —2.
/Qlwl T wlliE p lwlls < Twliffh A2

3(r+1) 3(r+1)

4 r < -3 r 4 S , . ,
o Ux’k|w| Pxp SA2 ||w||3(r+1)||Ux,)»||4.3ri§ = A T+ ||w||3(r+1) =A 20F )||w||3(r+1)
F3
r+3

<nllwlfly) +Cpr™ =

_1 1 _r+1
[ Uil < ol g0l < Dol <nlulifh, + G

_1 _r+1
[ malot 2 H gy < ol + G E

+1
r+1 5+r Gh CE 204D r41 _rtt
Q|w| < Q|w| Slwlly, a5 = nllwllygy,) +CAa™ 2.

By choosing 1 small enough (but independent of 1), we can absorb the term n||w ||g?;1+1), as well as the

r+1

term k_2||w||3(r+1),

into the left-hand side of inequality (4-10) to get

_r+3 _ _r+l _
||w||g(+r‘+1),sx LY Sl A

This is the claimed bound.
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We now turn to the bound of the L°° norm of w. We write (2-7) for w as
1
wn) = 3 [ Got.0)F (). @-12)
T Jao

By Holder’s inequality and the fact that 0 < Go(x, y) < |x — y|~!, we have for every § € (0, 2)

[wlleo = sup [Go(x. )l3-sll Flls=s < | Fll3=s- (4-13)
xeQ 2—6 2—6
Hence it suffices to estimate || F'||; with some g := (3 —§)/(2—§) > %
We use again the bound (4-11). The L4 norms of the resulting terms are easy to estimate. Indeed,
since |a* — 1| < A~! by Proposition 3.6, we have by Lemma A.1

_3

N\w
.a

ot —11U3 ) llg SATHIUN, S A
Next, by Lemma A.1 and A.2,

_3
q,

N\w

|U A‘Px A”q _7”Ux A”4q =<

Using additionally the bound on ||[Vw|| from Proposition 2.1, we can estimate, for every ¢ < 3,

1
U+ @xa + wlllg < 1Uxpllg + lloxplloo + [Vwlle < A2
Finally, using the bound (4-8),

4 2—1
UL wllg < 1Uxpllg lwlisg S A % lwllsq < A>

and
5 5 -3
Jw’llg = lwlll, $A77.

Inserting these estimates into (4-13) yields
[w]loo < 2 for every g € (3.3).
As § N\ 0in (4-13), we have g \, % and hence 2 — % N\ 0. Thus (4-9) is proved. O

4D. Proof of Theorem 1.6. By Proposition 2.1, we have u = a(P Uy 3 +w) with o = 14-0(1). Moreover,
by Proposition 4.3, |w]|ec = 0(A!/2). On the other hand, by Lemma A.2 we have

1 —1
[PUxplloo = Ux,3llo0 + Oll@xalloc) = A2 + O(R72).

Putting these estimates together, we obtain

2 la(xo)l
|Q( 0)|

by the relationship between ¢ and A proved in Theorem 1.5. Moreover, Uy 5 (x) = A2 = Ux 2 lloo-
This finishes the proof of part (a) in Theorem 1.6.

llue))Z = e(h? +0(12)2 = eA(1 + (1)) = 4>~ (1 4 o(1))

The proof of part (b) necessitates significantly fewer prerequisites. It only relies on the crude expansion
of u given in Proposition 2.1 and the rough bounds on w from Proposition 4.3.
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By applying (—A +a)~!, we write (1-3) as
=3 s_E ;
u) = 3 [ Gacoru0) = [ Gale sV, (@-14)
We fix a sequence § = 8z = o(1) with A=! = 0(8¢). This condition, together with the bounds from
Proposition 2.1, easily implies % fBa ) u(y)> =1"Y2 £ o(A71/2). Hence

3

2 Gacoyu()’ =2 [ (Galzixo) +0(1)u(»)® = A7V2Galz.x0) +0(7 ).
A7 J By (x) )

o 4 Bs(x

On the complement of Bg(x), using Proposition 4.3 and Lemma A.1, we bound

/ Galz. 1)u()’
Q\Bs(x)

Choosing, e.g., § = 272/7_ the last bound is 0()\_1/2).
The second term on the right side of (4-14) is easily bounded by

< ||Galz, ')HZ(HUx,k||zl()(g\38(x)) + ”w”?o) < )\_5/28_7/2 + )n_3/2.

&

/Q Galz, y)V(y)u(y)' SellGa(z, ) 21Ul + [wl2) s er™"/?

using the bounds from Proposition 2.1 and from Lemma A.1. Collecting the above estimates, part (b) of
Theorem 1.6 follows.

5. Subcritical case: a first expansion

In the remainder of the paper we will deal with the proof of Theorems 1.2 and 1.3. The structure of our

argument is very similar to that leading to Theorems 1.5 and 1.6. Namely, in the present section we derive

a preliminary asymptotic expansion of u, and the involved parameters, which is refined subsequently in

Section 6 below. Because of the similarities to the above argument, we will not always give full details.
The following proposition summarizes the results of this section.

Proposition 5.1. Let (ug) be a family of solutions to (1-2) satisfying (1-5). Then, up to the extraction of a
subsequence, there are sequences (xz) C 2, (A¢) C (0, 00), (o) C Rand (w,) C T)i Ao such that

ug = ag(PUx, 5, + we) (5-1)

and a point xy € Q such that
e —xol =0(1), @e=1+0(l), Ae—oo, [Vuela=0(;"%), e=0G;". (-2

5A. A qualitative initial expansion. As a first step towards Proposition 5.1, we observe that the qualitative
expansion from Proposition 2.2 still holds true, that is, there are sequences (xg) C 2, (A¢) C (0, 00),
(o) CRand (we) C T;; e such that (5-1) holds and a point xo €  such that, along a subsequence,

|xe —xo| =0(1), as=1+40(1), dehe— 00, [[Vwe|z=0(1),

where, as before, d, := d(x,, 0R2).
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Indeed, as explained in the proof of Proposition 2.2, it suffices to prove u, — 0 in HO1 (Q)uptoa
subsequence. To achieve this, we first integrate (1-2) against u, to obtain

oo\ JoIVuel? Jo au?
3 /Q“e = 6—e)\2/(6—¢) + 6—e\2/(6—8)
(fQ Ug ) (fQ Ug )

By (1-5) and Holder’s inequality, the right side is bounded, hence ||u¢||¢—e < 1. By (1-5) again, | Vugl||, S 1.
On the other hand, the right side is bounded from below by a positive constant by coercivity of —A + a,
which is a consequence of criticality, and by Holder’s inequality. This gives ||u¢|l¢—e = 1, and hence

IVuel|2 Z 1 by the inequalities of Sobolev and Holder. This completes the analogue of Step 1 in the
proof of Proposition 2.2.

Let us now turn to Step 2 in that proof. We denote by uy a weak limit point of u, in Ho1 (€2), which
exists by Step 1. Still by Step 1, we may assume that the quantities ||u. | ¢— and ||Vug|, have nonzero
limits. The only difference to Proposition 2.2 is now that we modify the definition of M to

M=1lim | (ug—uo)®%,
e—>0JQ

where the exponent is 6 — ¢ instead of 6. Thanks to the uniform bound ||u.|¢—s < 1 by Step 1, it can be
easily checked that the proof of the Brezis-Lieb lemma (see, e.g., [Lieb and Loss 1997]) still yields

lim | ulf=1lim [ u§*+M=[| ui+M.
e—0JQ e—>0JQ Q

Then the modified assumption (1-5) can be used to conclude

%
S(/ ug+M) =/ |Vuo|> + T.
Q Q

The rest of the proof is identical to Proposition 2.2.

We again adopt the convention in the remainder of the proof that we only consider the above subsequence
and we will drop the subscript ¢.

In order to prove Proposition 5.1, we will prove in the following subsections that xg € @, ||[Vw||, =
OMA"Y2)and e = O(L7Y).

5B. The bound on ||Vw||;. The goal of this subsection is to prove:
Proposition 5.2. As ¢ — 0,
IVwllz = 0G712) + 0((Gd)™") + O(e). (5-3)

Note that, in contrast to Proposition 2.4, there appears an additional error O(e). We will prove in an
extra step (Proposition 5.5) that e = O((Ad)™!), so this extra term will disappear later.

The proof of Proposition 5.2 is somewhat lengthy, and we precede it by an auxiliary result, which is a
simple consequence of the fact that o« — 1.

Lemma 5.3. As e — 0,
elogh =o(1).
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A useful consequence of this lemma is that
—e .
Ux,A <1 in Q.

Indeed, this follows from the lemma together with the fact that Uy ) 2 A2 in Q.

Proof. We integrate (1-2) against u and use the decomposition (5-1). This gives

[ V(PUy s+ w) + / a(PUy; +w)? = 3t~ / (PUyj +w)5~%.
Q Q Q

By orthogonality

/|V<PUxx+w>|2 /WPUMP /|Vw|2 3 L o).

Moreover, using Lemmas A.1 and A.2 we find fQ a(PUy ) + w)? = o(1). On the other hand,

/Q(PUX,Hw)H:/ U +o(l).

Hence (5-5) combined with the fact that « — 1 implies

2
[ USE = ”T +o(1).
Q

2
/ Ugye =273 f (127 =y =272 (1 o(1)),
Q ’ Q

Since

we have A7¢/2 — 1 and hence the claim.

The next result quantifies the difference between fQ x €p and fQ }Lv =0forve TJ-

U>7%v
'/Q X,A

Lemma 5.4. Forevery v € T+ eyl

S elvlle.

Proof. By orthogonality,

_ 2 x—pl2 _ 2(x—v|2
/ USA v=A 8/2/ U}?Aeslog 14+A2|x—y| v=A\ 8/2/ U)fk(eslog 14+A2|x—y| _1)v
Q Q ’ Q ’

By Lemma 5.3,

elog/1+A2|x —y|?2 =o(1)
uniformly in x and y. Hence
< flE V1T 1 <100 /14 A2|x — y|2 <eh|x —y],

where we have used the inequality log v/ 1 +¢2 < |z|. Since

lx = »1U2 3 lless = O™,

the result follows from the Holder inequality.

(5-4)

(5-5)

(5-6)

(5-7)

(5-8)

(5-9)
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We are now in position to give the following:
Proof of Proposition 5.2. From (1-2) for u we obtain the following equation for w:
—Aw +aw = =3U ; —aPUyj +3a* " (PUy ) +w)> " (5-10)

Integrating this equation against w gives

/(le|2+aw2)=—/ aPUx,kw+3a4_8/ w(PUy ; +w)’ "% (5-11)
Q Q Q

As before, the first term on the right-hand side is controlled easily by Holder’s inequality,
[ aPUen] 5 1PUlslula <57 29wl

In order to control the second term we use the fact that PU, j = Uy ) — ¢y . Moreover, by a Taylor
expansion and (5-4),

(PUx,A + w)S—s = (Ux,k —@x Tt w)S—a
= U)ff +(5— 8)U;;fw + (’)(U;"X(px,k + U;”sz +|w]’ + (p;’_f). (5-12)

Hence,

‘/Q(PUXJ+w)5_8w—(5—5)a4_8/9U;;ng

< ‘ /Q U;;Ew‘ +o( /Q U;‘,wx,m) +O(IVwl} + Vol loxa 3.

We estimate the first term on the right side using Lemma 5.4. For the second term on the right side we
argue as in the proof of Proposition 2.4 and obtain

| Udsonalul = 0Gay IVw )
For the last term on the right side we use [|¢x 3 ||§ = O((Ad)™"). Moreover, in view of (5-9),
/ U;’;‘Swz < A_E/Z/ U;’)\wz +C£A/ U)?’)L|x—y|w2
Q Q Q
< +0(1))/ U, w? +0@r™V2|Vuw|3). (5-13)
o %

Altogether we obtain, from (5-11),

[ a9ul? +aw? 1504080 5 (G 72 4Vl + oIV )

Q 9

An application of the coercivity inequality of Lemma 2.3 now implies (5-3). O
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5C. The bound on e. The goal of this subsection is to prove:

Proposition 5.5. As ¢ — 0,
e=0(Ad)™). (5-14)

We note that the analogue of this proposition is not needed in Section 2 when studying (1-3).
The proof of Proposition 5.5 is based on the Pohozaev-type identity

/ VPUX,A.vaAPUX,H/ a(PU, 5, + w)dy PUy 3 :a4—83/ (PUy 5, +w) 80, PUy ., (5-15)
Q Q Q

which arises from integrating (4-4) against d) PUy ; and inserting the following bounds.

Lemma 5.6. As ¢ — 0, we have

/QVPUX,A.vaAPUx,A —I—/Qa(PUx,A +w)d PUy = OA"2d™ + 07 1|[Vw|3) (5-16)
and

3/Q(PUM +w) 70, PUx = — (L +o(1)ed ™ + O 2d ™ + 271 Vw][3). (5-17)

Before proving Lemma 5.6, let us use it to deduce the main result of this subsection.

Proof of Proposition 5.5. Inserting (5-16) and (5-17) into (5-15) and applying the bound (5-3) on [|[Vw ||
we obtain
(I+o(1)e S Ad)™ +||Vw|3 S (Ad) ™" + &%

Since ¢ = o(1), (5-14) follows. O
In the proof of Lemma 5.6 we need the following auxiliary bound.

Lemma 5.7. For everyv € T xL)a

< eA 7Y Vu,. (5-18)

/Q U;ESBAUX’AU
The proof of this lemma is analogous to that of Lemma 5.4 and is omitted.

Proof of Lemma 5.6. We begin with proving (5-16). First, by [Rey 1990, (B.5)],
/ VPU, -V, PUy, =OR2d™).
Q

Writing PUy 3 = Uy ) — ¢x 1, the second term in (5-16) is bounded by

'/ a(PUx,A + w)a;\PUx,;\
Q

< (WU ll2 + (w20 (18 Ux 12+ 1930, ]12)
S e e N Tl P e A A4 3

by Lemma A.1 and (A-3), followed by Young’s inequality.
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Next, we prove (5-17). Using (5-12) and (5-4) we bound pointwise
(PUx 4+ w) 03 PUy ) = U238 Ux sy + (5 — &)U 3503 Uy pw
+O((U 5. 0x .+ Uy w? + W™ + 9359102 Uxa )
+O((U 5 + (WP~ + 93501030x0)- (5-19)

The integral over €2 of the two remainder terms is bounded by a constant times

12 lloo I U 15192 U i lls + (U s lg NwlIE + TwlE™ + e, i lls ) 192 Ux i lls
F U A 131920x 0 lloo + (Wl + I alls ™) 19a0xalle SAT2d ™"+ 27 wllZ,
where in the last inequality we used the bounds from Lemmas A.1 and A.2.
By Lemma 5.7, the integral over 2 of the second term on the right side of (5-19) is bounded by a

constant times eA™!||Vw||, = o(eA ™).
Finally, by an explicit calculation,

_ Uy 232 x — y|?

5—¢ _ X,

/QUx’k aka,A_/U (M (1H2|x_y|2)3/2)
:ﬂ_l_g/z[r@)r@;ﬂ r(3)ri)

e R T

] + O\ 4d™?)

73/2 F(ﬁ)
— en” 1—¢/2 2 + O()\_4d_3)
: ra-3)
= 48 ek YA +o0) +004d73), (5-20)
where, in the last step, we used Lemma 5.3. This completes the proof of (5-17). O

5D. Excluding boundary concentration. The goal of this subsection is to prove:
Proposition 5.8. d~1 = O(1).

Proof. The proof is very similar to that of Proposition 2.5 and we will be brief. Integrating the first
equation in (1-2) against Vu implies the Pohozaev-type identity

2 ou\?2
—/Q(Va)u _/mn(%) . (5-21)

The volume integral on the left side can be estimated as before, since by Propositions 5.2 and 5.5 we
have the same bound

[Vw]? A7+ (Ad) ™2

as before. To bound the surface integral, we use the fact that

/m(%—l,‘;)z — 00" Y +o(ld7?).
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This is the analogue of Lemma 2.6. We only note that by (5-10) we have
Fi=—Aw=3a""5(PUy, +w)>*=3U], —a(PUy, +w) (5-22)

and that this function satisfies (2-15). Therefore, using the above bound on ||[Vw|, we can proceed
exactly in the same way as in the proof of Lemma 2.6.
Thus, as before, we obtain

CA 'Weo(x) =0~ d3/2) oA ™'d7?)
and then from |V¢o(x)| = d~2 we conclude that =1 = O(1), as claimed. O

5E. Proof of Proposition 5.1. The existence of the expansion is discussed in Section 5A. Proposition 5.8
implies that ~! = ©O(1), which implies that xy € . Moreover, inserting the bound d~! = O(1) into
Propositions 5.2 and 5.5, we obtain ¢ = O(A~1) and ||Vw|, = O(A~1/2), as claimed in Proposition 5.1.
This completes the proof of the proposition. O

6. Subcritical case: refining the expansion

As in the additive case, we refine the analysis of the remainder term w, in Proposition 5.1, which we
write as wy = k;l/z(Ho(xg, -)— Hy(xg,-)) + 8¢ + re with s, and 7, as in (3-4).
The following proposition summarizes the main results of this section.

Proposition 6.1. Let (u.) be a family of solutions to (1-2) satisfying (1-5). Then, up to the extraction of a
subsequence, there are sequences (x¢) C 2, (Ag) C (0, 00), (2g) CR, (sg) C Ty, 2, and (r¢) C T;; Ae
such that

Ug = ae(wxs,kg + 8¢ +1¢) (6-1)

and a point xy € Q such that, in addition to Proposition 5.1,

IVrella = O + 4% + ga(xe)h; ), 6-2)
ba(xe) = ma(xg)A; " + ;T—zekg(l +o(1)) + oA, (6-3)
Voa(x) = O@EL? + 0% + pa(xe)AV?) forany p <1, (6-4)

att =1+ g log Ae —4BAS" + Oe + da(x)ATY) + 0071, (6-5)

We will prove Proposition 6.1 through a series of propositions in the following subsections.
6A. The boundon ||Vr||2. The following proposition contains the bound on ||Vr ||, from Proposition 6.1.
Proposition 6.2. As ¢ — 0,

IVrll2 = Oe + 1732 4 a(x)A7h). (6-6)
Proof. Notice that

—Ar =302, +30 " (Y p +5+1)° 7 +a(@ep + fen) —als +7) + As,
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with g, » as in (A-4). Hence

—1/2

|x —yl

/(|Vr|2+ar2):3a4_8/(¢x,k +s+r)5_8r—/ a(Ux’A—
Q Q Q

By Lemma 3.5(b)

+5— fx,)») r. (6-7)

—-3/2
<A32)r .

/Q (gt fen— )"

Now,
/Q Wiw +5+1) " = /Q USar+ (=) /Q Ugzir? +(5—) /Q Uga'rs
- 5= [ U072 Hule) 4 fradr + Taee (69
where similarly as in the proof Lemma 3.5 we find that
T3el SAT2Nrlls + 7113
Moreover, similarly as in (5-13) we obtain
sate(5-o) [ Uk =15 [ Ul o)
Next, we write

I L e

The prefactor A~¢/2 on the right side tends to 1 by Lemma 5.3. The first integral in the parentheses is
bounded in (3-22). For the second integral we proceed again as in (5-13) and obtain

/ 2(x—v|2
/ U;Ct)b(eslog 1+A2|x—y| —1)VS
Q 9

4 —1
S Ael|lU%x = ylllspallrllsllslle < &A™ (6.

where we used (3-10) in the last inequality. Thus, recalling the bound on ¢ in (5-2),

4—¢
/g Ux,x rs

The fourth term on the right side of (6-8) is bounded, in absolute value, by a constant times

SAT2rle.

/Q U, 072 Hy(x )|+ | fep DIl S 7 ga(x) + A7) 7l

where we used (3-23).
Using Lemma 5.4 to control the first term on the right-hand side of (6-8) and putting all the estimates
into (6-7) we finally get

/Q(IVVI2 +ar? =15U%,r%) S (e + 27" ¢a(x) + 273D rll6 + o(lIr [12).

This, in combination with the coercivity inequality of Lemma 2.3, implies the claim. O



1676 RUPERT L. FRANK, TOBIAS KONIG aND HYNEK KOVAR{K
6B. Expanding o*~¢. In this subsection, we prove the expansion of «*~¢ in Proposition 6.1.
Proposition 6.3. As ¢ — 0,

@47 = 1+ S logh—4BA7" + O+ da(0A ™) + 007, (6-9)

Proof. As in the proof of Lemma 5.3 we will integrate (1-2) against . However, this time we write
u = (Y, +¢) and obtain

L 19+ 0P+ [ a0 =3 [ e+
Q Q Q
which we write as

[ ATal a5 =304l

+2/Q(Vq-wa,x +aqyx — 5

qwx,u“—ewx,x) —Ro, (6-10)
with
Ro:=— /Q (VqP +ag®) + 3a*¢ /Q R N L )

We discuss separately the three terms that are involved in (6-10).
First, we claim that

/Q (VP +ayg =3 Yl ™) = (1—a* ) = -+ —a*Felog h+O(e+da()A ™ +172).

Indeed, this follows in the same way as in the proof of Lemma 3.7(a) together with the fact that
/Q (Vxal® ™ =v20) = —%zs logh + O(e + pa(x)A ™" +272).
To prove the latter expansion, we write ¥, 3 = Uy 3 — AV H(x, ) — Jx.» and expand, recalling (5-4),
Vel o7 =00 = USSE = UZ5 + O, G2 Ha(x )L+ | fealD) + 272 Ha(x ) + [ freal)-
Using the bounds from Lemma A.2, (B-1) and proceeding as in the proof of Lemma B.3, we obtain
[Q U2, T2 Ha (e )|+ | fep) A2 Ha ()P + 1 fenl®) = O(@a ()M +17%/2).

On the other hand, by an explicit computation,

/(U6—8_U6 )=f UP=UL) +00.7%) =2 (172 rE) e +00.7%)
QX XA pi XM XA r(3_§) ra3)
2
=—%8logk+(’)(s+)x_3),

proving the claimed expansion of the first term on the left side of (6-10).
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We turn now to the second term on the left side of (6-10) and claim that
/Q (Vq Vxa +aqies - Mw“‘sqlwx,u“‘sm) =(1- 3a4‘8)3Z—2ﬂr1 +007).
To show this, we proceed as in the proof of Lemma 3.7(b) and use the equation for ¥/ , to write

2
6
/Sz(VQ‘Vl/fx,A+anx,A_ (2 8) 4 ¢ |wx |4 8wx)u)

:3(1—6;80/‘ )/ qU?, - 36— 8)/ qUSF-US,)
3(6—
_/Q‘I(( )(|WXA|4 SWxA_ ;;LS)""a(fx,k"*'gx,)u))-

The first term on the right side was already computed in the proof of Lemma 3.7(b), and the last term on

the right side can be bounded in the same way as there, except that now, instead of (3-27), we use the
bound
IVgll2 <27 (6-11)

which follows from the bounds on s and r in Propositions 3.2 and (6-6). For the second term on the right
side we proceed as in the proof of Lemma 5.4 and obtain

fgq(U ~U3,)

By Proposition 5.5, this is O(172).
Finally, we bound R, the term on the right side of (6-10). Because of (6-11), the first integral in the
definition of R is O(A~2). The second integral is bounded, in absolute value, by a constant times

/(Il/fxxl4 °q% +1q1°7°) < Iaallg e lalis + llgllg™ <272

Inserting all the bounds in (6-10), we obtain the claimed bound. O

<eA1—8/2/ g|U2 5 1x =y < ed'2|U3 x = yll6ssllalls S ellglle S A"

6C. Expanding ¢,(x). In this subsection we prove the following important expansion.
Proposition 6.4. As ¢ — 0,
ba(x) = ma(x)r~! +35 sk(l +o(1)) +o(x7h). (6-12)

The proof of this proposition, which is the analogue of Proposition 3.8, is a refined version of the proof
of Proposition 5.5. We integrate (1-2) for u against 0, ¥, 5, and we write the resulting equality in the
form

/Q(Vlﬂx,x Vo Wxn +avn 0 ¥x s — 30 T Y a1 T Y 100 Y )

- /Q (Vg - Vrtas +aqdnver — 35— a5 a|* 8 x2)

35—¢e)d—¢e) ,_ B
s 8/9‘12|Wx,xlz Y pOaVxa TR (6-13)
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with

R =3a*" /Q ((%c,x + 9 = W T — (5= )Yl g

_(5-9“-9)

5 |1/fx,x|2_81/fx,w2) NV

Lemma 6.5. As ¢ — 0, the following hold:
(a) /Q(Vllfx,x VOV n +aV¥x 20 p — 30 [Py a1 T Y 202 Vx0)
= —27da (X)X 21 +0o(1)) + ’f—;erl (14 o(1)) +272a(x)A73 + o(A73).
(b) [Q(Vq Voayx +aqdr Py —3G—e)a* Cqlyy a [ E0Vx )
= —(1 —a*®)27(Pa(x) — po(X)A ™2 + O(eA 2 log A + ¢a(x)A72) + 0 (A 7).
2
© [ PWeal Vratnties = T BrA T+ OGR4 a0 ) + 0G0

(d) R=o0(173).

The proof of Lemma 6.5 is independent of the expansion of «*~¢ in Proposition 6.3. We only use the
fact that @ = 1 + o(1).

Proof. (a) As in the proof of Lemma 3.10(a), see (3-31), we have
/Q(Vlffx,x VY + AV ). 0 ¥xn — 30 YAl T YA 00 V)

=3 /Q(U,f,k — o Y T T Y ) Y — /Q a(fxp + 8&x )0 Vx -

The second integral on the right side was shown in the proof of Lemma 3.10(a) to satisfy
[ e+ gradaties = 206 = mai= 007,
We write the first integral on the right side as

/Q (U, =S o ) Vs = (1 — @) [Q US v —at~ /Q (USFE = U3 )vrs

= [l U~ U0 (614
As shown in the proof of Lemma 3.10(a),

2 - _
| UE 30000 = B a7+ 007,
Next, by Lemma A.2,

- - 1, - -
/Q W3 = U2 )0 = /Q (U3 = Ug )0 Usp+ 5272 /Q (U335 = U ) Ha(x.) +0( 7).
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For the first term, we use (5-20) and the bounds from the proof of Lemma 3.10(a) to get

2
/ (U33° = U )0 U p = =ged™ (L +0(1) + OGT).
Q 2 )

For the second term, we use the bound [|[U, 5 — 1|0 = O(¢log A) and compute

)\—3/2

/Q(U)f;f — U, ) Hal(x, -)‘ <er3/? 1ogA/Q U; 3 Hal(x,) S ed%logh = o(ed™ ).
Concerning the last term on the right-hand side of (6-14), we will prove

/Q(wa,xl“‘swx,x—U)f’f)awx,k
= %”dm(xn‘z(l +o(1)) = 27a(x)2 " + O(Ga(x)?A73) +0(L7%).  (6-15)

This will complete our discussion of the right-hand side of (6-14) and hence the proof of (a).
The proof of (6-15) is similar to the corresponding argument in the proof of Lemma 3.10(a), but we
include some details. We bound pointwise

W 5 Un — USSR === o)A 2USF Hy(x, ) + 3(5— &) (4 — e)A T U35 Ha(x, )
+ OO UL [ Ha ()P + 2752 Hax )P + Uy feal + 1 Sl
Using the bounds from Lemmas A.1 and A.2, we easily find that the remainder term, when integrated
against |3, ¥y 1|, is 0(A~3). Using expansion (B-5) we obtain, by an explicit calculation similar to (B-11)
and (B-13),
| Ut Ha
= [ U U Hulx ) + 0G0 60) + 050
o %
2 — 2 - - -
= (3% +0)a(x)A"C+I/2 4 ZLa(0)2 =52 4 00 29a(x)?) +0(r~2)
2 - 2 - - —
=~ 5 Pa(2 721+ 0o() + a2+ 007 2ga(x)?) + 072,

where we used Lemma 5.3. In the same way, we get

/Q U3 Ha(x. )29 00 = O 295 (x) +0(A 7).
This proves (6-15).
(b) As in the proof of Lemma 3.10(b) we have

/Q(VCI SV Vxs +aqdi s —3(5—e)a* E [Py a0 Yx 0)

=3 /Q qBUL 0 Uxp — (S —)a* [P a | P00 n) — /Q aq(y fx + 018x.)-
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According to (3-41), the second term on the right side is o(A3). (Note that we now use the bound (6-11)
instead of (3-27).) We write the first integral as

/Q qGUL 03 Uxp — (5= )a* e[ Yse p |* 00 ¥x0)
= (510t +e0t) [ qUERU+ G=a*™ [ qUE Vs =, 020)

T (5—eat /Q G — W00
According to (3-39),
(-0t +ea'™) [ UL 0Uvs = (5(1-04) +eat =) (=3T Galx) o) +06.7))

Q 9
2 — — _ _
= —%(1—04 ) ($a(x)—po (XA +0(eA"2) +0(A ),
and according to (3-40), using (6-11) instead of (3-27),
| U0 = 500000 = OGal0A ™) 007,

Finally, for any fixed § € (0, d(x)) and for any p > 1 we have, by Lemma A.2,

192 5,90 ¥x oo (B oyene) = O~ G+n/2), (6-16)

On the other hand, taking § sufficiently small (but independent of &) we obtain Uy 3 < ¥x 1 < Ux
on Bs(x). The latter implies ¥, 5 = U_3 (1 4+ O(¢)) on Bs(x), and therefore

11—V 5 oo (Bs(x)) = Olelog ).

Consequently, using (6-11) and (6-16),

< llglls(elog Ay 5 0¥ alless +A777%) S eh 2 logh +27°/2.

‘/Q W5 =1Vl )0 Vxn

Collecting all the bounds, we arrive at the claimed expansion in (b).

(c) The relevant term with exponent 2 — ¢ replaced by 2 was computed in Lemma 3.10(c). The same
computation, but with Proposition 6.2 instead of Proposition 3.4, gives

2
[ PVt = T3 BT + 0GR 4 g 007,

(The O(eA~2) term comes from bounding I ”SW; 30 Yx )
We bound the difference similarly as at the end of the previous part (b), namely,

‘/Q (Ve 7 aer — V)0 Vx| S Il log Mws 0 ¥xallzyz +47°)
<edlogh +A7 =0(M 7).

The proof of (d) uses similar bounds as in the rest of the proof and is omitted. O
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Proof of Proposition 6.4. Inserting the bounds from Lemma 6.5 into (6-13), we obtain
_ - 15 _
$a(x)(1 +o0(1)) — 3 SX(I +o(1)) = wa(x)r™" = (1 —a*"*)¢o(x) + nﬂﬂ =o(A7").

Inserting the expansion of o*~¢ from Proposition 6.3, this becomes

$a(x)(1 +o(1)) — ;T—zsk(l +0(1)) —wa(x)A~ = 4Bgo ()" + 135;

Using the expansions (3-13) of B and y, this can be simplified to
ba(x)(1+0(1)) - %Ek(l +o(1)) —ma(x)r™" =o(A7h),

Bya~l =007,

which is the assertion. O

6D. Bounding V¢,. In this subsection we prove the bound on V¢, (x) in Proposition 6.1.

Proposition 6.6. For every u <1, as e — 0,
IVa(x)| < eAl/2 4 A7H + pa(x)A"1/2, (6-17)

Note that together with (5-2) it follows from Proposition 6.6 that x¢ is a critical point of ¢,.
The proof of Proposition 6.6 is a refined version of the proof of Proposition 5.8 and is again based on
the Pohozaev identity (5-21). The latter reads, in the notation of (3-46),

0=1I[Yxrl+21[Vxi. q]+ I[q) (6-18)

To control the boundary integrals involving ¢ in this identity, we need the following lemma, which is the
analogue of Lemma 3.13.

dq

Lemma 6.7. —
an

<e+ 2732 4 e
L2(0Q)

Before proving this lemma, let us use it to complete the proof of Proposition 6.6. In that proof, and
later in this subsection, we will use the inequality

lglla Se+A732 + ga(x)rA 1. (6-19)

This follows from the bound (3-10) on s and the bound in Proposition 6.2 on r.

Proof of Proposition 6.6. It follows from Lemma 6.7 and the bounds (6-19) and (3-49) that

W gl S eh™2 4072 4 9a(OAT2 11g)l S %+ 070 + ga()?2 72
The claim thus follows from Lemma 3.12 and (6-18). O
Proof of Lemma 6.7. Note that —Ag = F, with

=307 5 430 T (W n +9)° T —ag +a(fien + €x)-

With the cut-off function ¢ defined as in the proof of Lemma 2.6, we have

—A(8q) = TF =2V{-Vq—(Ad)q.
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Arguing as in (3-51) we deduce that
SIFI S 8lglP ™ + lal + 4772, (6-20)
Now we follow the line of arguments in the proof of Lemma 3.13. The only difference is that instead of

(3-48) we have the bound
lgll2 S &+ 1727 + ga(x)n ™", (6-21)

which follows from (3-10) and Proposition 6.2. Using this estimate we find
IAGDI3/2 S e+272 4+ ga(0)n 7.

In combination with (2-12), this proves the claim. O

7. Proof of Theorems 1.2 and 1.3

7A. Proof of Theorem 1.2. Equation (1-10) follows from Proposition 5.1, together with (3-2), (3-3)
and (3-5). Proposition 5.1 gives also |x; — xo| = o(1). Moreover, the bound on A in (5-2) together
with (6-4) gives Vb (x) = 0, and (6-2) gives || Vr |2 = O(e + A7/2 + ¢4(x)A~"). By the bound on A
in (5-2), this proves the claimed bound on ||Vr||; if ¢4(xg) # 0. In the case ¢,(xg) = 0, we will see
below that ¢4 (x) = o(A~1) and £ = O(L72), so we again obtain the claimed bound.
Next, (6-3) shows that
lim eA = 2qﬁa(xo), (7-1)
e—>0 v
which is (1-12).
Equation (1-13) follows from (6-5). In the case ¢4 (xg) # 0 this is immediate, and in the case ¢4 (xg) =0
we use, in addition, the expansion of B from Proposition 3.3 and the fact that ¢ = o(A™!) by (7-1).
Finally, let us assume ¢,(x¢) = 0 and prove (1-15). We apply Lemma 4.2 to the function u(x) :=
ba(x + x0) and get ¢ (x) < |Vea(x)|%. From (6-4), together with the fact that e = o(A™1) by (7-1), we
then get
Pa(x) =0(A 7). (7-2)

Inserting this into (6-3), we obtain
ra(x)A"! + %ex(l +o(1)) =o(x™ "),
which is (1-15). This completes the proof of Theorem 1.2. ([

7B. A bound on ||w| c. To complete the proof of Theorem 1.3 it remains to establish a suitable bound on
w00, as well as on ||w||, for p > 6. This is provided by the following modification of Proposition 4.3.
Proposition 7.1. As ¢ — 0,

lwll, < AP forevery p € (6, 00). (7-3)

Moreover, for every L > 0,
[wlloe = 0(A*). (7-4)
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Proof. To prove the bound (7-3), let » > 1 and F be given by (5-22). As in the proof of Proposition 4.3,
we obtain the same bound (4-10), where, similarly to (4-11), F' satisfies

|FI SUS ™ =1+ U= U |+ U (w4 @) + [wP + @ p 4+ U+ lwl. (7-5)

Using the bounds ¢ < A~! from Proposition 5.1 and |a*~¢ — 1| < elog A by Proposition 6.3, we can
estimate, for every r > 1,

[ Ut =11 U, U DIy

5— 4— 5 5— 5
< ||w||§(r+1)(||Ux,)f|| g;;ig o7 — 1] + ||Ux,x - Ux,)f” g;ig) N ||w||§(r+1)‘9log)‘”Ux,)»Hs.ii;ig

1.r—1 _r+3 —
Swlgpneloghd 2 =1 < plwlfEl )+ Cylog )™ A== < pllwlfdh ) + Cya~".

Hence the right side of (4-10) fulfills the same estimate as in the proof of Proposition 4.3, and we conclude
(7-3) as we did there.
We now turn to the bound (7-4). From (5-10) we deduce that

we) = 3 [ Golx. ) F). (1-6)

As in Proposition 4.3, we need to estimate || F||4 for some g > % using (7-5). We bound
U318 = 1llg < (elogh + A7 D Uxall3, S22 loga
for every g > % Similarly,

1US5E = U3, g S slog MU allS, S 424 1og

for every g > % The other terms resulting from (7-5) are identical to those already estimated in

Proposition 4.3. As there, we thus obtain || F||4 < A273/410g A. Letting ¢ \, % yields (7-4). O

7C. Proof of Theorem 1.3. At this point, the proof of Theorem 1.3 is almost identical to the proof of
Theorem 1.6. We provide some details nevertheless.

By the bound ||w||eo = 0(A!/2) from Proposition 7.1 and Proposition 2.1, we have [|ug|loo = A/2 +
o(kl/ 2). Thus part (a) of Theorem 1.3 follows from (1-12) and (1-15), respectively.

To prove part (b), we rewrite (1-3) as

ue) = 1 [ G yu(n™,

Fix again § = 8¢ = o(1) with A" = 0(8¢), so that 2 [p. o u(y)® =1+o0(1). Then

3
47 JBs(x)

3

Galz, y)u(y)5 = —/ (Ga(z,)Co)-i-o(l))u(y)5 :)\_I/Z_S/ZGQ(Z,X0)+0()\,_1/2_8/2).
A7 JBs ()
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On the other hand, by Lemmas 7.1 and A.1,

/Q\B ( ) Ga(Z, y)u(y)5_5 5 ”Ga(Z’ .)||2(||Ux’)““iTg(Q\Ba(X)) + ||w||f68) S )\‘_5/28_7/2 +}\—3/2‘
5 (x

Choosing § = A~¢ with ¢ > 0 small enough and observing that A~¥/2 = 1 4 o(1) by Lemma 5.3, the
proof of part (b) of Theorem 1.3 is complete. O

Appendix A: Some useful bounds

In this section, we collect some bounds which will be of frequent use in our estimates.

Lemma A.1. Let x € Q and let 1 < g < 00. As A — 00, we have

A2, 1<q<3,
1UxallLa@) S A~ 200gM)'/3, ¢ =3, (A-1)
A1/2-3/q, q>3.

Moreover, we have
Vi —Xi

(1+A2]x — y[2)3/2°

ax,- Ux,k )= )\5/2

with
)\’_1/27 1 < q< %,
[0x; Ux allLa(@) < k_l/z(log )\)2/3, q= %’
)\3/2—3/(1’ q> %’
and i 2
_ I —A%x —y]
0, U = 1y-1/2 ’
2WUxa(y) =3 (14 A2|x — p[2)3/2
with

19, Ullg <A7HUllg  forany 1 =g < co.
Moreover, for any p = p; with pA — o0,

AT1/2, 1<¢g<3,
1U | La@\B, ) S {A7121ogM)/3, ¢ =3,

and
AT3/2, 1<¢g<3,
102U | La@\B, (x)) S 3273/ 2(og )13, ¢ =3,
)‘—3/2/0(3—11)/4’ q>3,
and
A2, 1<¢g< %,
19x; UllLa@\B, ) < 14712 (l0g2)?3, g =3,
A—I/Zp(3—2q)/q, q> %
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Proof. Taking R > 0 such that 2 C Bg(x), we have

—q/2
AR 2 AR A, I=q<3.
/ Ul = r3+q/2/ T 5r3+4/2/ P21 < I 2(log M)Y/3, g =3,
Q 0 r ! 29/2-3, q>3.

This proves (A-1). The remaining bounds follow by analogous explicit computations, which we omit. [J

Lemma A.2. We have
Upg = PUxp + A2 Ho(x. ) + feps

with
I fealloo SAT2d73, 1105 fealloo SATT2d73, 0x; felloo SAT/2d74, (A-2)

The function @y ; = AV2Hy(x, )+ Jx.a satisfies 0 < @y 5 < Uy ) as well as
lexalls SATV2d720 gy alloo SATH2d7T (A-3)

Moreover,

—3/2,4-1/2 —3/2 41

1050x.ll6 < A o orexalloo SA

and

1800 ll6 SATY2d™V2 |10y, 0x lloo SATY2d 72

Proof. Everything, except for the L°° bounds on ¢y », dx; @y and 9y ¢y », is taken from [Rey 1990,
Proposition 1]. Since these functions are harmonic, the remaining bounds follow from the maximum
principle. O

Lemma A.3. We have

oPU
(@) [ ( X, K) CA 'Weo(x)+0oA"'d™2)  for some constant C > 0,

) / (8 U“) 06.='d),

(©) (aPU"’)‘) —o1d™?).
IN 81’1

For the proof of Lemma A.3 we refer to [Rey 1990] Equations (2.7), (2.10), and (B.25), respectively.
We define the function

—1/2

|x — |

gx(y) = —Uxp(»). (A-4)

Lemma A.4. As A — o0,
lgxalp SAY2T3P and |dygaily, S4T30

hold if 1 < p < 3. Moreover, Vg, € LP(R®) forall 1 < p < 3.
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Proof. We have gy (») = A1/2go 1 (Mx — ) with go.1(z) = |z[71 = (1 + |2]%) 7Y% As |z| — oo,
201(2) =z 7M1= A+ z7H7V2) < |27

Hence go,1 € L?(R?) forall 1 < p < 3, which yields ||gx.all, < A/273/P g0 | Lr (®3)-
Next, by direct calculation,

z
Vgo,l(z) = "7 3

<yt
z* (A +]zP)32 T

as |z| — oo.

Hence Vgo,1 € LP(R?) forall 1 < p < % and since Vg, 5 (x,y) = )\3/2(Vg0’1)()»(x—y)), we conclude
that Vg, 5 € LP(R®) forall 1 < p < 3.
Finally, we observe

9820 (1) =2 gen +AY2(x = ) - (Vgo, 1) M(x — ).

By the above, we have z-Vgo | € LP(R?) for all 1 < p < 3 and thus
l02gxilly < A7 g ally + 2722z Vo 1l Lo g3
forall 1 < p <3. O
Appendix B: Properties of the functions H,(x, y)

In this appendix, we prove some properties of H,(x, y) needed in the proofs of the main results. Since
these properties hold independently of the criticality of a, we state them for a generic function b which
satisfies the same regularity conditions as a, namely,

beC(Q)N Cl(z)f(Q) for some 0 < o < 1.

(In fact, in Section B1 we only use b € C(Q) N Clz)’ca (R2) for some 0 < o < 1.) In addition, we assume
that —A + b is coercive in Q with Dirichlet boundary conditions. Note that the choice b = 0 is allowed.

B1. Estimates on Hp(x,-). We start by recalling the bound
1Hp(x, Yoo S d(x)~" forall x € Q, (B-1)
see [Frank et al. 2021, Equation (2.6)]. We next prove a similar bound for the derivatives of Hj(x,-).

Lemma B.1. Let x,y € Q with x # y. Then Vx Hyp(x,y) and Vy, Hp(x, y) exist and satisfy

sup  |VxHp(x, y)| =C, (B-2)
yeQ\{x}

sup |Vy Hp(x,y)| =C, (B-3)
yeQ\{x}

with C uniform for x in compact subsets of Q.

Proof. Step 1: We first prove the bounds for the special case b = 0, which we shall need as an ingredient
for the general proof. Since Hy(x, -) is harmonic, we have A, V), Hy(x, y) = 0. Moreover, we have the
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bound Vy,Go(x, y) < |x — y|~2 uniformly for x, y €  [Widman 1967, Theorem 2.3]. This implies that
for x in a compact subset of 2 and for y € 012,

Vy Ho(x, p)| = [Vy(Ix = y[71) =V, Go(x, p)| < C.
We now conclude by the maximum principle.
The proof for the bound on V Hy(x, y) is analogous, but simpler, because VxGy(x, y) =0 for y € 0Q2.

Step 2: For general b, we first prove the bounds for both x and y lying in a compact subset of 2. By
[Frank et al. 2021, Proof of Lemma 2.5] we have

Hp(x, y) = ¢p(x) + U (y) = 36(x) |y — x|,

with [|[Wx|[c1.u gy < C forevery 0 < u < 1 and every compact subset K of €2, and with C uniform for x
in compact subsets. This shows that |V, Hy(x, y)| < C uniformly for x, y in compact subsets of Q. By
symmetry of Hjp, this also implies |V, Hp(x, y)| < C uniformly for x, y in compact subsets of 2.

Step 3: We complete the proof of the lemma by treating the case when x remains in a compact subset but
y is close to the boundary. In particular, for what follows we may assume
—yIT S (B-4)

By the resolvent formula, we write

Hy(x,3) = Ho(x. )+ = [ Golx, 0BGz ) .

By Step 1, the derivatives of Hy(x, y) are uniformly bounded.
We thus only need to consider the integral term. Its dy; -derivative equals

/%(L)b(Z)Gb(Z’y)dZ—/ Ox; Ho(x.2)b(2)Gp(z. y) dz
Q Q

|x —z]

1
5/ S ——dz+15 S+151,
Qlx—z]?|z—yl [x =yl

where we again used the fact that (B-2) holds for 5 = 0, together with (B-4). This completes the proof
of (B-2).
The proof of (B-3) can be completed analogously. It suffices to write the resolvent formula as

Hy(x,3) = Ho(x. )+ 3= [ Go(6, b Go(z. )

in order to ensure that the d,,-derivative falls on Gy and we can use (B-3) for b = 0. O

We now prove an expansion of Hp(x, y) on the diagonal which improves upon [Frank et al. 2021,
Lemma 2.5].

Lemma B.2. Let 0 < u < 1. If y — X, then uniformly for x in compact subsets of 2,

Hp(x, ) = ¢p(x) + 3Vp(x) - (v = x) = 36(x) [y = x|+ O(|y — x|'TH). (B-5)
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Proof. In [Frank et al. 2021, Lemma 2.5], it is proved that

Wy (y) 1= Hp(x, ) = dp(x) + 35(x) |y — x| (B-6)
is in Cl(l);“ (£2) (as a function of y) for any p < 1. Thus, by expanding W, () near y = x,
Hy(x,p) = ¢p(x) + V¥ (x) - (y = x) = 36(x) [y — x| + O(ly —x|'TH). (B-7)

This gives (B-5) provided we can show that, for each fixed x € Q,
VWi (x) = 3V (). (B-8)

Indeed, by using (B-7) twice with the roles of x and y exchanged, subtracting and recalling Hp(x, y) =
Hp(y, x), we get

$p(7) = Pp(x) = (VW () + VW (x))(y = x) + 5(b(y) =b(x))|x = y[ + O(|x — y|! )
= (VU () + V¥ (X)) (= %) + O(|x = p|'TH), (B-9)

because b € Clg’CM(Q). We now argue that W), — Wy in CléC(Q), which implies VW¥y,(y) — VW, (x).
Together with this, (B-8) follows from (B-9).

To justify the convergence of Wy, we argue similarly as in [Frank et al. 2021, Lemma 2.5]. We note
that —A,; W, = F)(z), with

By = P ey,
|z =yl

We claim that Fy, — Fx in Lf(’)C(Q) for any p < oo. Indeed, the first term in the definition of F), converges
pointwise to Fy in  \ {x} and is locally bounded, independently of y, since b € Clg’cl (2). Thus, by
dominated convergence it converges in Lf)C(Q) for any p < oo. Convergence in L} (€2) of the second
term in the definition of Fy follows from the bound on the gradient of Hj in Lemma B.1. This proves
the claim.

By elliptic regularity, the convergence F) — Fx in Ll’(’)C(Q) implies the convergence W), — Wy in

Cl(l)gl_y ?(Q). This completes the proof. d
Lemma B.3. For any x € Q we have, as A — 00,

/Q U)f’kHb(x, )= 4%%(?6))»_1/2 - 4Tnb(x))\_yz +o(A 732, (B-10)

/Q Ud 0 Uxa Hp(x,) = —21—7;¢b(X)k‘3/2 + 2?”b(X)K‘S/2 +o(A7Y?, (B-11)

[ U205, U Hotr) = 00012 002, B-12

| Uk s Ho )2 = 725673 007, (B-13)

/Q U} 00U a Hp(x,-)? = —”TZ%(X)ZFz +o(A72). (B-14)

The implied constants can be chosen uniformly for x in compact subsets of €2.
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Proof. Equalities (B-10) and (B-13) are proved in [Frank et al. 2021, Lemmas 2.5 and 2.6]. To prove
(B-11), we write

Uxh 32 Ix — y|?
0WUxp =737 =4 : B-15
AYx,A 2 (1+)L2|X—y|2)3/2 ( )
and therefore, using (B-10),
/Hb(X,y)U4ABAUxk=2_”¢b(x))r3/2 2 b (x)A /2 k7/2/ |x—y|? Fo(512),
Q X, ’ 3 Q (1+k2|x y|2)7/2

With the help of (B-5) and the bound (B-1) we get

X —yI? _ t* dt 15 dt e

oy = moon [ i = ambon [ i 4007
— 16

= 47 gy ey - 167

Combining the last two equations gives (B-11).
For the proof of (B-14) we again use (B-15), but now we use (B-13) instead of (B-10). The constant

comes from
© t*dt 3x
/0 (1423 16
We omit the details.
For the proof of (B-12) we use the explicit formula for dy; Uy ; in Lemma A.1. We split the integral

into By(x) and Q\ B;(x). In the first one, we used the bound (B-1) and the expansion (B-5). By oddness,
the contribution coming from ¢, (x) cancels, as does the contribution from ) ki 0xdp(x)(yr — x1). For

T3 b AT+ 076,

the remaining term we use

4 47, —1/2 Mot dy 1/2 5/2
U oy, U i —Xj) = —A" / M2 oY,
| U0 U0 =5 R PR (512
A similar computation shows that the contribution from the error |x — y|*T# on By (x) is O(A~1/27H).
Finally, the bounds from Lemma A.1 show that the contribution from Q \ By (x) is O(A~5/2). This
completes the proof. O

Remark B.4. The proof just given shows that (B-12) holds with the error bound O(A~!/27H) for any
0 < u < 1 instead of o(A~1/2).

B2. C? differentiability of ¢,. In this subsection, we prove Lemma 4.1. The argument is independent
of the criticality of @, and we give the proof for a general function b € C%1(Q) N le)ca (2) for some
0 < o < 1. The following argument is similar to [Frank et al. 2021, Lemma 2.5], where a first-order
differentiability result is proved, and to [del Pino et al. 2004, Lemma A.1], where it is shown that
¢p € C*°(R2) for constant b.

Let

W(x, )= Hp(x,y) + g(b(x) +b()Ix =yl (x.) €2 xQ. (B-16)
Then ¢p(x) = W(x, X), so it suffices to show that ¥ € C2(Q x Q).
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Using —Ay[x —y| = —=2|x — y|~! and —A, Hp(x, ) = b(»)Gp(x, ), we have

16(x)—b(y)—Vb(y)-(x—y) 1
|x =yl

Since b € C2: *?(Q) and since Hp, is L1psch1tz by Lemma B.1, the right side is in C1 ?(R) as a function

loc

of y. By elliptic regularity, W(x, y) i 1s in Cl ?(R) as a function of y. Since W(x, y) is symmetric in x

—AyW(x.y) = —b(n)Hp(x, ) = 5 FAb()Ix —yl.

and y, we infer that W(x, y) is in C=’° () as a function of x.

loc
It remains to justify the existence of mixed derivatives dy,; dx; ¥(x, y). For this, we carry out a similar

elliptic regularity argument for the function dy, W(x, y). We have

—yi 10ib(x)—0;b(y)

lx—yl 2 lx =y
1 X —

+2| |3(b(x) b(y) = Vb(y)-(x—y)).

—Ay0x, W(x, y) = =b(y)dx; Hp(x. y) - —Ab( )

Since b € C, 1(Q) and since dy; Hp is bounded by Lemma B.1, the right side is in L°

loc loc

of y. By elliptic regularity, dx, W(x, y) € C1#(Q) for every 1 < 1 as a function of y. In particular, the

(£2) as a function

mixed derivative 9, dx; U(x, y) is in C1 H(Q) as a function of y. By symmetry, the same argument
shows that the mixed derivative dx; dy, ¥(x, y) is in Cl H(R) as a function of x.
The proof of Lemma 4.1 is therefore complete. O
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Added in proof

The topic of this paper has been further pursued in [Konig and Laurain 2022; Konig and Laurain 2023],
where the case of several blow-up points is analyzed.
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