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Abstract

We study the dynamics of vortices in solutions of the Gross—Pitaevsky equation
iuy = Au + ﬁu (1 — |u|2) in a bounded, simply connected domain £2 C R?
with natural boundary conditions on 9S2. Previous rigorous results have shown
that for sequences of solutions u, with suitable well-prepared initial data, one can
determine limiting vortex trajectories, and moreover that these trajectories satisfy
the classical ODE for point vortices in an ideal incompressible fluid. We prove that
the same motion law holds for a small, but fixed ¢, and we give estimates of the
rate of convergence and the time interval for which the result remains valid. The
refined Jacobian estimates mentioned in the title relate the Jacobian J (i) of an
arbitrary function u € H'(£2; C) to its Ginzburg—Landau energy. In the analysis of
the Gross—Pitaevsky equation, they allow us to use the Jacobian to locate vortices
with great precision, and they also provide a sort of dynamic stability of the set of
multi-vortex configurations.

1. Introduction

This paper revisits the study of asymptotics of the Gross—Pitaevsky equation

1
it = Au+ —u (1—|u|2), xeQ, (1.1)
VoVu=0, xed@, (1.2)

u(x,0) = uo(x), x €2 (1.3)

for suitable 1, where £2 is a bounded, simply connected, open domain in R? with
C! boundary and u : £2 x [0, T) — C. The equation describes the evolution of
the wave function associated with an idealized two-dimensional superfluid, and a
solution u encodes various physical attributes of the superfluid. For example |u|?
is interpreted as the density, and j(u) := %(ﬁVu — uVu) as the supercurrent. It is
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natural to interpret J (1) := 1y x Jj (u) as the vorticity. This same quantity is also
the Jacobian determinant of u; see (2.11). Another relevant quantity is the energy

- ] 2 1 2\?
Eg(u)—/ges(u)dx, ex(u) = | Vul —|—E(1—|u|) L4

A striking feature of superfluids is the presence of quantized vortices. As early
as 1966, it was predicted by FETTER [14], based on a formal analysis of (1.1),
that these vortices should evolve to leading order by the same system of ODEs
that governs point vortices in an ideal incompressible fluid. The same prediction
eventually entered the applied math literature with the work of NEu [27] and E
[13], who studied (1.1) using matched asymptotics. A rigorous description of vortex
dynamics in solutions of (1.1) in the & — 0 limit was established in [9,24] in the
late 1990s, for a variety of boundary conditions. These results consider a sequence
of solutions u, of (1.1) with initial data uq, for which the vorticity converges to a
sum of point masses at distinct points ap ; € §2, j = 1, ..., n, and each having a
single quantum of vorticity with sign d; = 4=1. More precisely, it is assumed that

1 n
SV X Juoe) = J (woe) — Z;djsao,j ase — 0 (1.5)
/:

in certain negative Sobolev spaces. The initial data are also assumed to be well-
prepared, in that the energy E. (1) is asymptotically as small as possible as ¢ — 0,
given the boundary conditions and the constraint (1.5). The papers alluded to above
show that under these assumptions,

n

1
7V X jue() = Jue(t)) = 7 Y djda;ry (1.6)
Jj=1

for ¢t > 0 where (a;(¢), ..., a,(t)) solve the point vortex system
. 1 .
ajz—;Va/. x W(ai,...,ay), aj(0)=ap;, j=1,...,n. (1.7)

Here W(ay, ...,a,) .= —m Zdidj In |a; —a |+ boundary terms is the renormal-
ized energy introduced by BETHUEL et al. [4], and also the conserved Hamiltonian
for classical point vortex dynamics. The boundary terms in the definition of W
depend on the boundary data for (1.1); see (2.20) for the precise definition in the
case of Neumann data (1.2). The conclusion (1.6) states that vortices in solutions
of (1.1), understood here as concentration points of the vorticity V x j(u,), evolve
via the ODE (1.7) in the limit ¢ — 0.

The same papers also characterize the limits as ¢ — 0 of the supercurrents
j(ug (1)) (in LP(£2), p < 2) and of the wave functions u,(¢) (in WP (£2), p < 2,
modulo a multiplicative phase). If trajectories a; (-) collide, then these results hold
only up to the first collision. Based on results collected in [25], one strongly expects
that finite-time collisions can occur, and also that there are no collisions for generic
initial data {ag,;}.
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Similar results are established by the second author [34] for a system of equa-
tions in which an equation like (1.1) is coupled to an equation for a magnetic
potential.

We emphasize that if one fixes 0 < ¢ « 1 and initial data u¢, these previous
results say nothing quantitative about the solution of (1.1)—(1.3); they only describe
limiting behavior of a sequence of solutions for a suitable sequence of initial data.
Moreover, the proofs in [9,24] rely at several points on soft compactness arguments,
so that no control of any rate of convergence can be extracted from the proofs.

1.1. Goals and motivations

The main goal of this paper is to study the dynamics of vortices in (1.1) for a
small but fixed value of the parameter ¢, and to establish quantitative versions of the
earlier results. Our main new tools are estimates we establish that can be thought
of as refined I"-convergence results.

We have several motivations for this project. First, alarge number of outstanding
issues remain from the rigorous analysis found in [9,24], and many of these open
problems require a good quantitative description of vortices even in order to be
formulated precisely. For example, an important open problem concerns corrections
to the leading-order dynamics and the related question of long-time behavior of
vortices. An interesting formal discussion of these issues is given by OVCHINNIKOV
and SIGAL [28], who study the radiation generated a pair of rotating vortices and
argue that it gives rise to small corrections to the limiting dynamical law (1.7) for
& small and fixed. Related formal results in the physics literature date back at least
as far as work of KLYATSKIN [21] on vortices in a slightly compressible fluid. A
prerequisite for addressing this sort of question is the ability to say something about
vortex locations for fixed ¢ > 0. The results of [9,24] are, thus, too weak even to
be a suitable starting-point for this sort of problem, whereas with the results and
tools we develop here, one can at least begin to study these issues.

Also, we believe that the overall strategy we employ is new and of broader
interest. In particular, we use quantitative forms of I"-convergence estimates to
obtain the same sort of control more commonly found, in different contexts, from
linearized stability estimates. We believe that this basic approach is potentially
useful for problems completely unrelated to Ginzburg—Landau equations.

1.2. Related results

The only prior rigorous work we know of that describes effective dynamics of
vortices in a nonlinear field theory for finite &, rather than in the limit ¢ — 0, are
a paper of STUART [35] on dynamics of pairs of vortices in the Maxwell-Higgs
system near the critical coupling, and later work of GUSTAFSON and SIGAL [16] on
vortex dynamics in solutions of both the Maxwell-Higgs system and a nonlinear
heat flow, for arbitrary (finite) numbers of vortices. In the equations studied in both
these papers, a complex scalar wave function u is coupled to a magnetic potential
A. The analyses in [16,35] ultimately rest on a linear stability analysis of magnetic
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vortices, carried out most fully in [15]. It turns out that this stability analysis is
made easier by the presence of the magnetic terms.

The same general approach, involving estimates obtained via control over the
spectrum of some linearized operator, has been used successfully in a variety of
settings, including dynamics of bubbles in the Cahn—Hilliard equation [2,3], soli-
tons in nonlinear dispersive equations [7,8,26,33,36], interfaces in the Allen—Cahn
equation [11] among many other examples. Roughly speaking, the linearized esti-
mates are used to prove an estimate of the form

U — P(U)|% < CLHU) — H(P(U))] + small error terms

1.8
U=w,A)eN, (1-8)

where N is an open set in a Hilbert space X, and P : N — M is a nonlinear
projection onto some explicitly constructed submanifold M of X; and H may be
a Hamiltonian or Lyapunov functional associated with the dynamics one wants to
study. As far as we know, however, this sort of argument has not been carried out for
vortex dynamics in any equation that, like (1.1), does not involve a magnetic field.
This is presumably related to the fact that the linear analysis of vortices associated
with the energy E; (-) is known to be more delicate than that of the magnetic vortices
of [16,35], although potentially useful estimates in the nonmagnetic case are given
by DEL Pino et al. [12].

Most rigorous work on dynamics of vortices in (1.1) and related nonlinear field
theories has employed measure-theoretic methods, whereby vortices are located as
concentration points of a measure associated with a solution of the PDE in question.
In the work on (1.1) cited above, this measure comes from the Jacobian J (1), and
results about Ginzburg-Landau heat equations (see for example [5,19,22,30] for
example) typically rely instead on an “energy measure”, as do the few rigorous
results [17,23] about (nonmagnetic) wave equation analog of (1.1). All of these
earlier measure-theoretic results describe only the limiting behavior of a sequence
of solutions. Our main result is the first quantitative result about vortex dynamics
for any shows for problem involving nonmagnetic vortices, and it demonstrates in
particular that such results can be established in this measure-theoretic framework.

1.3. Main results

1.3.1. Dynamics For a solution u# of (1.1) with suitable initial data, we obtain a

quantitative description of vortex dynamics, with estimates of

- || Ju@)—m Z’}Z] djda;nll Woll(g)- We show ir} fact that J (u (7)) is very close
to a sum of delta functions at points &;(¢). The W11 norm, the definition of
which is given in (2.5), controls > |&; (t) — a; (¢)|, and so this estimate measures
the distance between vortices in solutions of (1.1) and ideal vortex trajectories:

— The difference between j (u(¢)) and the current generated by ideal point vortices
at the points a; (¢).

— The interval of time [0, t,] for which the above estimates are valid.

Precise statements of these results are given in Theorem 1, which is stated in
Section 3. These estimates depend on ¢, the number n of vortices and minimum



Refined Jacobian Estimates and Gross—Pitaevsky Vortex Dynamics 429

inter-vortex distance for the trajectories {a; (t)}’;: 1»t € [0, 7]. In particular, since
the minimum vortex separation depends on ,, our formula for the latter is implicit.
Our results improve on earlier work in several ways:

— Forn = O(1) and initial vortex configurations {ag;} such that the inter-vortex
distance is bounded away from zero, our results imply that 7, = cln é This
holds in particular if {ag;} gives rise to a periodic solution of (1.7).

— For rather large numbers of vortices, say n ~ |Ing|*, a@ < 1, our results are
valid for 7, 2 1/n (this is the natural time scale when there are many vortices,

for example if one wants to consider the hydrodynamic limit) if one has initial
vortex positions {a().,‘}’}:1 such that trajectories remain separated by distances

|Ing|'/2 for times of order 1/n.
— Our results are valid even for large numbers of vortices, say n < ¢ =19, albeit
for extremely short times 7.

Our estimates, therefore, provide quantitative information about behavior of vor-
tices that remains valid on time scales longer than O (1) or when the number of
vortices is greater than O(1), as e — 0.

1.3.2. Refined Jacobian estimates The refined Jacobian estimates mentioned in
the title of this paper are quantitative results in the spirit of I"-convergence. We
use them to obtain the same sort of control that in other settings is more typically
deduced from estimates such as (1.8) that ultimately refer to the spectrum of a
linearized operator.

Given apointa = (ay, ...,a,) € 2" ={a e 2" :a; #aj fori # j},anda
vector d € {£1}", we construct in Lemma 14 in Section 10 a function u(-; a, d) €
H'(£2; C) that has a vortex of degree d; near the point g; fori = 1,...,n, and

that is very close to energetically optimal among functions with this property. We
show that if u € H'(£2; C) is such that

< Cpan™, Ee(u) — Ec(uu(@) £ 1, (1.9)
Wfl,l(‘Q)

n
J) =7 didy,

i=1

where p, = ;ltmin ({|a,', —ajl|,i # jyU{dist(a;, 082),i =1, ..., n}), then J (u)
is very well-localized in the sense that there exists some & € £2"* such that

n
Ty =7 > dis,

i=1

S CelEc) +npg '] < €210 (110)
W—I,I(Q)

and in addition

/ ee(u/ul(£))dx < ClEs(u) — E-(us(§))]+ Ce'?. (1.11)
2\UB, 173 (&)

These estimates are valid for n < ¢~ for some « > 0. If we compare these results
to the approach of [16], assumption (1.9) is roughly analogous to the condition
u € N appearing there. The map u — uf (&), with £ as in (1.10), is analogous to
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the projection P : N — M. And (1.11) is analogous in a general way to (1.8).
Like that estimate, it is crucial in proving the dynamic stability of the class of
multi-vortex configurations.

Conclusion (1.10) is proved in Theorem 3, which appears in Section 9. The
theorem, which we refer to as a “localization” theorem, asserts that if J («) is close
to a sum of point masses, and if the energy is not too large, then J () is concentrated
on length scales of order at most e[ E; (1) + nd ,og ! ]. This theorem is close to sharp
whenn is O(1). It can be viewed as a quantitative version of the sort of compactness
condition that one normally requires in the I"-convergence framework.

Stability estimates in the spirit! of (1.11) are stated and proved in Theorem 2, in
Section 8. We view this theorem as a sort of quantitative analog of I"-convergence
results [1,10,18,24] which provide information about liminf E.(u.) when u, is
a sequence such that J (u;) — > wd; d¢;; here by contrast we obtain information
about E (1) for a fixed function u, assuming quantitative control (1.10) over J (u) —
7 > d;8g. Since (1.11) is also analogous to the estimate (1.8), we refer to it as a
I'-stability estimate.

Theorems 2 and 3 can also be seen as powerful refinements, in different direc-
tions, of Jacobian estimates as found for example in [1,18,31]. A typical such
estimate has roughly the form

1)l 1y < [ el (Eeu) + o(1)). (1.12)

Theorem 2 implies in particular much sharper lower bounds for E, (u), once some
additional information about the Jacobian J () is assumed. And Theorem 3 sup-
plements the basic bounds on J («) in (1.12) by very precise structural information
about the Jacobian, showing that it is extremely close to a sum of point masses.

1.3.3. Proof of main theorem, and organization of paper We next sketch the
proof of our main theorem. First, we define a time t; such that

n
T@(®) = " wdiday) <t
Jj=1 W—I,I(Q)
and pq() 2 ps forall 0 < ¢ < 1. Here p, is a parameter that is fixed at a late stage
of the proof. We verify that the hypothesis (1.9) of the I"-stability and localization
results are satisfied, and that the right-hand side of (1.11) is smaller than &/5 for

all # € [0, 71]. Our main task is then to show that 7] is as large as possible.
To do this we need to control the growth of

T(®) = > wdidaq)

j=1 W_]'](Q)

I We do not exactly prove (1.11), but it can easily be deduced by combining (8.5) with
results of Theorem 2.
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The time derivative of this is difficult to work with directly, so we define a function
n(t) of the form

n

() =y

j=1

/J(u)¢(x —aj(t))dx

for a suitable C™ function ¢ : R> — R2, linear near the origin and with support
in By, (0). Using the localization results we check that

n
J@(6)) = D" wdidaq) = () + 0(”/1°)
Jj=1 W—],I(Q)

for ¢ € [0, 7], and so the theorem reduces to to controlling the growth of ().
We estimate 7 by directly differentiating and using conservation laws for the
Gross—Pitaevsky equation, in particular, an equation (2.15) for the evolution of
the Jacobian J (u). (This is akin to the equation for vorticity transport in the 2D
Euler equations.) We use this to decompose 7 into a number of terms in Section 4.
Easy calculations, which however rely on the difficult I"-stability and localization
results, lead in Section 5 to the conclusion
< Cn ( 2/5 n’ 2/5\1/2 < ~,1/50
:p—*szre )+Cﬁ(n+s ) /7= Ce (1.13)

d
E’?(f)

for t € [0, 7,]. This is not strong enough to yield a good estimate for 7, via
Gronwall’s inequality. There are two bad terms in the decomposition of 7 that
give rise to the (n + €2/5)1/2 in (1.13), and in Section 6 we show that they can be
controlled after averaging in time. More precisely, we prove that

d

a (77)58

SC s, +Ce/7 (), (1) = —/ n(s)ds.  (1.14)
Py 58 t—8¢

We prove this estimate for 8, = &!/2. This leads to good estimates of () 5.» and
hence (using (1.13)) to good pointwise control of 7.

The crucial point in the time-averaging step is that, via averaging, we are
able to convert the equation (2.12) for conservation of mass into estimates of the
divergence of ( Ju@®) — ji (t))) 5, Thus the time-averaged flow is very nearly
incompressible—this is what is gained by the averaging procedure. The curl of
( Jw@) — jwiE (t))) 5 is controlled using the localization estimate (1.10). These
calculations lead to improved estimates of the terms that give rise to the bad scaling
in (1.13).

The proof of the theorem is completed in Section 7.

Section 8 is devoted to the proof of the I"-stability result, Theorem 2. In Section 9
we establish the localization result, Theorem 3. Some ideas in the proofs of these
theorems are explained at the beginning of Section 8. Section 10 contains some
results on the renormalized energy and the canonical harmonic map. These are
used throughout the paper.
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As we noted, the proof of Theorem 1 relies heavily on the compactness estimates
of Sections 8 and 9 and estimates on the renormalized energy of Section 10. The
results from Sections 8 to 10 are independent of dynamics arguments. Section 8
relies on results from Section 10 and [20], and Section 9 relies on results from
Section 8 and Section 10 and [20]. Section 10 uses only notation introduced in
Section 2.

1.4. Other remarks

The results proved here are for Neumann boundary conditions, but the basic
arguments should work both for Dirichlet boundary conditions for arbitrary vortex
configurations and over R?> when 27: 1d; = 0. In both cases the I'-stability
argument needs slight modification.

2. Notation and background

In this section we first fix notation and define some weak norms that are used
throughout the paper. We then recall the system of conservation laws, often referred
to as the Madelung transformation, that a solution to (1.1) satisfies. These show
that conserved quantities for GP equations satisfy a set of nearly incompressible 2D
Euler equations. At the end of the section we recall the definitions of the canonical
harmonic map and renormalized energy W (a; d) of BETHUEL et al. [4], and we
introduce the notion of surplus energy. We need a number of specific lemmas
concerning these functions; most of these facts are established in Section 10.

2.1. General notation

We first define some notation.

Throughout this paper we implicitly sum over repeated indices, except where
explicitly noted otherwise.

We always assume that £2 is a bounded, connected, simply connected domain
with C! boundary. We believe that it would not be terribly difficult to extend our
results to non-simply connected domains.

Foru,w e R?letv x w = vjwy — vow. ffw : R2 > R2welet V x w =
0y, w2—0yx,w| Whereasif¢ : R2 > R, we letVx¢ = (0y,¢, — 0y, ¢). Furthermore,
for v, w € C we use the real inner product (v, w) = % (vw + vw). For v, w € C?,
we define the tensor product v @ w to be the 2 x 2 matrix with i, j entry (vi, w j).
‘We use the notation

Usx) = {y e R?: [x — y| < s}, Uy = Us(0),
Byx)={yeR*: |x —y| <5}, By = B(0)

for open and closed balls, respectively. Let £2 be a bounded, simply connected,
open subset of R? witha C! boundary. Fora = (ay, ..., a,) € 2", we define

1
Do = Zmin m;?;} laj — ax ,dist(aj,B.Q)] .1

J
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and
2s(a) = 2\ U’]’.=1 By (a;). (2.2)

We often work with functions W 2" ¢ R* — R. For such a function we write
V;W(x) to denote (BJCST W, dx W), so that if we think of W as a function of
arguments aj, ..., a, € 2, then’ V; W is the gradient of W with respect to a;.

We will write J to denote the 2 x 2 matrix

J::((il : )

2.2. Some weak norms

For an open set U C R" and a closed set I” (typically a subset of U ), we use
the notation

WRPU) == {p e WPU) : ¢ =00nT}, 2.3)

or more precisely the closure in W7 (U) of the set of smooth functions that vanish
on I'. For I' = (), we use the convention that Wé’p = WP (£2). We also define
the dual norms

L,
Il -ty = Sup{/¢du L IVglr 1, g e prw)],

|1 (2.4)
l=—+—.
2]
In this paper we will only consider ||| ; for= > 1—= and w a(finite signed)

Wit ) O

measure; in this situation ||u|| is always ﬁmte, by the Sobolev embedding

g
W)
theorem and the Riesz representation theorem. Note that these norms scale nicely
if u, I, and U are all dilated. We use special notation for certain norms that are

employed frequently throughout the paper:
el =ray = Nellyra gy Mitliipr@y == Ielhora .- (2.5)

Note that || 14| Lip* () = +oounless [, = 0. Clearly ||tllyi-11(yy < Il Liprw)
for every measure p on every open set U.

The w11 (£2) and Lip*(£2) norms of measures of the form 2(81,[ —38,,) have
interpretations as the “length of a minimal connection”, see BREzIS et al. [6], and
from this it follows that if a, § € £2"* and |a; — &;| < p, for all i, then

H Zd(&l, 35’)HW L1(Q) H Zd(s“’ 85")‘Lip*(9)
=7 D ldi| lai — &. (2.6)
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2.3. Conserved quantities

For the reader’s convenience, we collect here some definitions given in the
Introduction, where the physical relevance of these quantities is discussed.

J ) = (iu, Vu), 2.7
T(u) = %v X j(u), 2.8)
1 1 2
eo(ut) = E|W|2 + 12 (1 — |u|2) . (2.9)

In view of the importance for our analysis of j(u), J (1), we note that they can be
written in several different ways. If we write u locally in the form u = pe’?, with
p, ¢ real-valued, then

j@) = p*Vé, Jw)=pVpx Vo. (2.10)

And if we identify u with the R2-valued function (Reu, Imu) = (uy, uz), then

J(u) = det Vi = det (”“‘1 ”“‘2) : .11

Uz, x; U2,x;
A solution u of (1.1)—(1.2) satisfies the following set of conservation laws:

1d

2 . .
P = 2.12
2dt|u| le](u), ( )
1d . .
EEJ(”) =div(Vu ® Vu) + VP, (2.13)
d .
aes(u) = div (u;, Vu), (2.14)

where in (2.14) we use the notation

ul* — 1
4g2

P 1|V|2 1( Au) +
=—=|Vul|" — - (u, Au
2 2

In (2.12)—(2.14), our boundary conditions (1.2) are such that the corresponding
integrals are conserved, so that for example t — E,(u(t)) is constant. By taking
the curl of (2.13), we obtain

d
5J(u) = curldiv (Vi ® Vi) = Ji0xx,, (tx,s tsy) - (2.15)
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2.4. Canonical harmonic map, renormalized energy, and surplus energy

A number of lemmas concerning the renormalized energy are stated and proved
in the final section. Here we just give the definitions of these quantities, mostly
following BETHUEL et al. [4].

Given a € 2" and d € 7", the canonical harmonic map u, € W1(£2; 1)
with singularities at points a = (ay, ..., a,) of degree d = (d1, ... d,) and natural
boundary condition (corresponding to (1.2)) satisfies

Vo ju) =0, Vxju) =21y dis,. (2.16)

andv-j(u,) = 0on d£2. The firstequation in (2.16) states that u, is a harmonic map
into S, and the second equation specifies the positions and degrees of the singu-
larities. These conditions uniquely determine j (u,). In addition, j(u,) determines
u, up to a constant phase; see [4] Chapter 1.

We will sometimes write u, (-; a, d), but more often we do not explicitly indicate
the dependence of u, on a, d, and we never indicate in our notation the dependence
of u, on the domain 2.

It is easy to check that j(u,) = —V x G, where G satisfies

n
AG =27 Zdﬂsai in 2, G=0 on 352. (2.17)
i=l1

Note also that if we define H (-; y) for y € §2 as the solution of
AyH(,y)=01in £, H(x,y)=—In|x—y| for x €982, ye 2 (2.18)
then
n
G(x; a) =Zd,~[ln Ix —a;| + H(x, a;)]. (2.19)
i=1

Following BETHUEL et al. [4], we define the renormalized energy W (a, d) by

1
Weo(a,d) = lim (/ [Vu,|?dx — nw In -), (2.20)
§2y(a) r

r—0

and we recall from [4] that

Wala,d) = —m | D didjlogla; —aj| + > didjH(a;,a)) |. (221)
i#] i

We give a proof of the equivalence of (2.21) and (2.20), with estimates of the rate
of convergence of the right-hand side of (2.20), in Lemma 12, in Section 10.
Next, we recall from [4] the notation

I(r, ) := inf [/ ew); ue H'(B,;C), u=¢"?on aB,}, (2.22)
Uy
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and we define

y = lim (I(r, £)—7n f). (2.23)
r—o00 e
It is known that y exists, is finite and is independent of £. Moreover, in Lemma 9
we prove that y — (I(r,&) —mwIn%) = O((g/r)?).Fora € 2™ and d € {£1}"
we will write

W5 (a,d) :=n (y +7ln é) + We(a, d). (2.24)

Like the renormalized energy, W¢, depends on the domain and the prescribed bound-
ary conditions (here Neumann) in a way that is not explicitly indicated in the nota-
tion. Informally, W, (a, d) provides an approximate lower bound for the energy E
of a function with vortices of degree d; near a;,i = 1, ..., n. This is made precise
in Theorem 2, see Section 8. This lower bound is very close to sharp; this follows
from Lemma 14 (see Section 10), in which we construct, for given a € £2"* and
d € {£1}", a function u{ with a vortex of degree d; at the pointa;,i = 1,...,n,
and with energy extremely close to W, (a, d). As remarked in the Introduction,
our results can be seen as, among other things, establishing the dynamic stability
of the manifold {u%(a,d) : a € 2"} C H' ().
We will also use the notation

Xousa,d) = / ec(u)dx — W§(a, d)
2

X

/ [ee(u) — eg(ul(a, d))]dx. (2.25)
2

We refer to this quantity as the surplus energy; the terminology is justified again by
Theorem 2. This quantity is only meaningful when ||J (1) — 7 > di 8, || WL1(2) is
small.

We remark that one can check that for a single vortex of degree 1 at the center
of a ball of radius r, the associated renormalized energy is Wy, ()(a, £1) = w Inr,
and so the associated surplus energy is

.
55 @ a, £1) :/ eo(u) dx — (r( In= + y) . (2.26)

Uy (a)

This quantity appears in the statement of a number of results.

3. Vortex dynamics: main result

We will study solutions of (1.1)—(1.2) for initial data uo with vortices of degref:2
d; = %1 near points a,i=1,...,n. We always write a(t) = (aj(¢), ...an(1))

i

2 Throughout the next few sections d = (dy, ..., dp) € {£1}" is fixed.
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to denote the solution of the ODE

1
aj(t)y = =JIV;Wela(t), d)
T

(3.1)
a;(0) =al,
Our main theorem about solutions of (1.1)—(1.3) is the following
Theorem 1. Let u solve the Schrodinger equation with initial ug satisfying
n
9/10
J(ug) — anjaag < ce¥ (3.2)
Jj=1 W—l,l(g)
for somen < e71/190 with d € {£1}" and a°® = (a(l), el a,?) € "™ such that
pay = Ce'/? (33)
and assume also that
25 (u; a°, d) = Ee(ug) — W (a®, d) < Cel/? (3.4)

for some C > Q.

Then there exist g > 0 and C > 0, depending only on S2 and the constants in
(3.2), (3.4) above, with the following properties:

Given any € < &g, let T, be implicitly defined by

c 1 .
T = —pmin () N =, pmin(t) = inf{pag) : 0 =5 1), (3.5)
Then
n
T@(®) = D" wd;da;a) < el (3.6)
j=1 Wfl,l(_(z)
Moreover,

Lju@) . 2 s
es(Ju®)) + - — jlug(a(t),d)| < Ce'/?, (3.7
mein (%) (a(?)) 4 |l/l (l) |

and

1j () — j (ualat), )l L3 () < Ce'/? (3.8)

forall0 <t < 1,
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The theorem asserts that the vortices in the solution of (1.1) remain close to
the point vortex trajectories from the ODE (3.1), and moreover that the associ-
ated supercurrents j (u(t)), j(u,(a(t))) are close? for relatively long time intervals,
unless two vortices nearly collide or one vortex comes very close to 9£2.

For example, for a® € £2"* such that the solution of (3.1) is periodic, p. (%) is
bOleded away from 0, and so (3.6), (3.8) remain valid at least for times of order
In .

SAll the powers of & appearing in the hypotheses are a bit arbitrary, and they
could be jiggled a little, with corresponding small changes in the conclusions. We
have no reason to believe that the conclusions are sharp.

In view of Lemma 13 and the conservation of energy, the assumptions on 7, pg,
imply that

E.(u®) <& '? forall reR. (3.9)

In the remainder of this section we carry out the first part of the proof of the
above theorem, in which we reduce the theorem to controlling the rate of growth
of a scalar quantity that we call 7(¢), defined in (3.15). In the subsequent three
sections, we compute and bound C%n and (?—t (n)s for a suitable &, where

1 t
(ms (1) = 5/ n(s)ds.
t—8

The proof of the theorem is finally completed in Section 7 by applying Gronwall’s
inequality to (1) and using a preliminary, weaker estimate of % n to deduce point-
wise bounds on 7.

The reduction in this section to the problem of controlling (), and the sub-
sequent estimates in the proof of Theorem 1 rely crucially on Theorems 2 and 3,
which are proved in Sections 8 and 9, respectively.

Throughout the proof of the theorem, one can check that, whenever we require ¢
to be small, we actually require e < C, where p is some fixed positive number and
C depends only on the domain 2 and on the constants in assumptions (3.2), (3.4).
This occurs several times, so that in the end we require ¢ < C; for some positive
constants pyp, ..., px and Cq, ..., Cg, which are not identified explicitly. The
number ¢ in the statement of the theorem can be taken to be gy = min{(C,-)l/ pi},

Step 1: finding good points & ;. We first define

o =inf {t > 0: pairy < pu}, (3.10)

1/20

where p, = & is a parameter that will be fixed at the end the proof; and

n

71 = sup [0 <t 1o [J@) = D wdidas) 11y < &4 Vs €10, t]}.
i=1

3.11)

3 in L*/3. 1t would not be difficult to obtain estimates of 1) — j@)llLr () for4/3 <

p < 2, by interpolating between (3.8) and easy bounds on j(u), j(us) in L> and L4,
p < q < 2, respectively.
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We will see that every choice of p, leads to a lower bound for 7;. We will eventually
choose p, to optimize this lower bound.

By conservation of the Hamiltonian for the ODE (3.1) and the PDE (1.1) with
Neumann conditions (1.2), we deduce from (3.4) that

Z5u(t); at), d) = Z5u(0); a(0), d) < Ce'’? forallz.

The definition of 71 implies that

n
V20T ) = wdiSays) <&

i=1

t €10, 7]

Pat) 2 Px 2 €

Wfl,l(g) (312)

and hence that the hypotheses of Theorem 3 (see Section 9) are satisfied by
u(t),a(t),d for all t € [0, 71], when ¢ is sufficiently small. Therefore when this
holds, there exist £(7) = (&1(2), ..., &,(¢)) € 2™ such that |§ — a;| < % for
all i, and

n
J@)(s) = D wdibey ) < se. (3.13)
i=1 W-L1(2)
where here and throughout this proof,
"’
se 1= Ce | — + Es(u) | < /0. (3.14)

Step 2: definition, basic properties of 7(¢). In some sense the main point of
the theorem is to estimate |£(¢) — a(¢)|. It is difficult to work directly with this
quantity, however, and so we define

n

() =y

j=1

/J(u) D;(x,1)dx

=D Inj o), (3.15)
j=1

where
Di(x,1) =px —aj), @x)=xxp ()

1 for x| <1
0 for|x| =22~
Note that @ (x, t) is supported on B, (a(t)), so that {supp D;(x, t)} are pairwise
disjoint when pg(;y = px and in particular for all 0 < ¢ < 1. As we shall see, it is
easy to compute d7/dt, using the equation (2.15) for %J (u).

We now argue that

and yx,, (x) = X(%*) for a fixed x € CSO(RZ) satisfying x (x) = [

J@(®) =" wdida)

i=1

+0(se)
W=11(2)

n)= 7 > &) — ai(t)|+0(se) =

as long as all these quantities remain small, and in particular for 0 < ¢ < 1.



440 ROBERT LEON JERRARD & DANIEL SPIRN

First note that in view of (2.6), the definition of 77, and (3.13),

n
Z wd;i (8¢; (1) — 8a; (1)
i=1

T (0 —ajt)] =
J

W-11(2)
Seyse £ oo (3.16)

when ¢ is sufficiently small, for all # € [0, 7;]. As a result, the definition of @;
implies that & (t) —a;(t) = @;(§;(¢), t) for all such ¢. It follows that there exists a
unit vector v;(t) such that |§;(t) —a; ()| =djv; - @;(§;(t), t), and hence (using
the support properties of @) that

T 151 —aj®)]
J

:/(7[ Zdi(sgi(;)) (Zvj : q>j(r)) dx
§/(n > digin — J@@)) (D vy - 2,0) dx + 1)

< H J@(®) = > dide,q

G | 2ovi @i + (1)
j Wl.oo
< Cse +n(t) forall 1 €0, 1q]. (3.17)

A similar argument shows that for such ¢,
() <7 D 1E) — ai(0)] + Cse. (3.18)

We also note that, in view of the triangle inequality and the interpretation (2.6) of
the W11 norm as the length of a minimal connection,

T@(®) = " wdida,)

i=1

W-11(2)

=

T(t) = > wdide, )

i=1

W-L1(2)

+

n
> wdi (Sey0) — Say0)
i=1 W—I,I(Q)

< se+7m Y &0 —ai)]
< Cse +n(r) forallr € [0, 71]. (3.19)

And one can similarly check that

J@(®) = > 7wdidaq)

i=1

n(t) = Cse + forall 1 €[0,71]. (3.20)

W=11(2)
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In particular this implies that when ¢ is sufficiently small,
n(t) <24 forall ¢ €0, 7] (3.21)

Step 3: approximation by canonical harmonic maps. We next will use The-
orem 2 to show that u(z) is well approximated in certain ways by the canonical
harmonic map u,(t) := u.(-; £(t), d) for t < 1. To do this, we need to estimate
the surplus energy X'¢, (u(t); £(t), d) with respect to the points & () found in Step
1 above. In fact, we will show that this too is controlled by 1(#) when ¢ is small.

Fix r € [0, 1], and observe from the definition (2.25) of 2?2 that

2o u(); (), d)
= Xo(r);a(),d) + Weoa(t),d) — W (&), d)

<ceP [ DIE0) — a0 (sup sup |vy_,W(y>|).

j=I 7 ly—a@)|SlE@—a®)]
(3.22)

From (3.16) it follows that if y € £2" is such that |y — a(t)| < |&(¢) — a(?)],
then p, = % Pa(r) for all sufficiently small &, and so we can use (10.3) to find that
|Vyj W) = %. Hence (3.22) and (3.17) yield

2ou); (@), d) = C81/2+(CS5+77(I))2. (3.23)

*
Thus the first conclusion (8.3) of Theorem 2 implies that

2

Jju()) d

1
3 + - — j(u,
/:zp,(sm)e (@b +7 ()| J (1))

1/2
Cn 12 n’ /
—@m@) +Cse) +Ce/"+C p_(55+8E£(u))

*

A

A

%(n(t) + @) (3.24)

for all ¢ € [0, 71], where (since s, = CeE,(u), see the definition (3.14))
3. \/? 12, —1 2/5
e :=C(p*n sg) +Ce'’"n"p, £ Ce™°.
(Note that a condition o* < p, appearing as a hypothesis for conclusion (8.3) of
Theorem 3 is satisfied as a result of the definitions of 71, s, etc.)

From the other conclusion (8.4) of Theorem 2, we deduce that

1/2
1 (1) = j @)Dl o) < C (’;—") +he (3.25)
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where

1/2 3/4 1/4 n N\t s E¢(u)
A =Ce /“Eg(u)”" 4+ Cns, —_— +pa(t) 1+ 3
Pa(t) n

< celhs. (3.26)

In the sections that follow, we use (3.24), (3.25) and conservation laws for the
Gross—Pitaevsky equation to control the growth in time of 1. The conclusion of the
proof appears in Section 7, where we use these estimates to show that t; cannot be
too small.

4. Decomposition of 7

We use the notation n; (1) = fJ(u(t)) Di(x,1)dx € R? as introduced in
(3.15).

Lemma 1. Let u be a solution to the Schrodinger equation. Then for 0 < 1 < 1
and j=1,...,n

njp = Tian+Tjo+Tj3+Tja+Tjs5+Tje 4.1)
where

Tj1=djVeEj—aj)-J(ViWae ) — ViWa(a)),

Tj> = _/(J(M) - anissi)ijWQ(a) -V dx,

i=1

Tj 3= /Jklaxlx,,l(p 8xk |ue] 8xm lu| dx,

]4_/Jklax1xm (%_](u*)) (%_.}( *)) dx,

Tys = / Tuidey o @ (Jf—) j(m) (j () mdx,
k

Ty = / Tiiday u, @ (J|( |) Ju *)) (j w)idr,

where (j (1)), is the mth component of the vector j(u(t)) and u, = u,(-; £(t), d).

In the statement and proof of the lemma, we do not implicitly sum over the
index j when it is repeated.

Proof. Differentiating in time yields

. d d
N = /J(M)Eébjdx—i-/fpjd—t.](u)dx.
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Since %qﬁj(x) = %gﬂ(x —aj) = (—dj) - Vo(x — aj), we can use the ODE (3.1)
and the fact that @;(§;(t)) = 0 fori # j to write

d
/J(u)acbjdx
= / J(w) (—dj) - Vo(x — aj)dx
=—d;jJV;Wa(a) - Ve&; —aj) (4.2)

! 1
+/(](u) - an,-ag,.) (—;JV,- W_Q(a)) - Ve(x — aj)dx. (4.3)
i=1

For the second term f D; %J (u)dx we use the conservation law for the Jacobian
(2.15). In particular for each j

d
/fpja.](u)dx =/q§ij18Xka (uxm,ux,)
Z/Jklaxkxm¢j (uxm,uxl).

Noting that

Vi = Viju| L 410
|ue] |M| lul’

and that (V|u||';—|,ij|5”) 2y = (Vl]u|- flg"))(l';—‘,iﬁ) = 0, we continue by writing

d
/q§j51(u)dx

_ / Trdsgn, @, 14l ul

/Jklaxkxm (J'(M)) (j(u)) d
|ue] lul /,

=/szaxkx,nq§jaxm|u|axl|u|dx “4.4)
/ TBg e @ (%—j(w) (jl(—R—J(M*))l xS

+ [ Dt -(Lf—j(u*))mmu*))l dx 4.6)

+ [ Bt (’|( |) (u*)) (@) dx 7
[ Dtan, @5 G () (48)

It is known (see Lemma 8 in Section 10) that (4.8) satisfies

/Jklaxkxm P (JW))y (Ju))y =djVeEj—aj)-ViWe().  (49)
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Now combining (4.2) and (4.9) gives T} 1, and the remaining terms 72, ..., T}
are exactly (4.3)—(4.7).

5. Estimate of 7

In this section we obtain an estimate of 1) by separately considering contributions
from the different terms isolated in Lemma 1. We will prove

Lemma 2. Fort € [0, 11] and ¢ < &,

. Cn n?
(O] S —5 0+ @e) + C— (1 + @) 2.
P Px

This is not good enough to get any very strong result from Gronwall’s inequality,
but in view of the assumptions about n, p,, the definition of @, and the bounds
(3.21) on 7, it implies the useful estimate

7] < ce'?" forr € [0, 11]. (5.1

The proof of Lemma 2 relies on the powerful I"-stability and Localization
Theorems 2 and 3.
We now present the

Proof of Lemma 2. The condition ¢ < &g is needed to guarantee the validity of
estimates (3.17), (3.20), (3.24) from Section 3.
Note from Lemma 1 and the definition (3.15) of n that

n

N=Ti+ - Ts, where Tr= |'7—J| Tix. (5.2)
— nj
j=1

We estimate these terms in turn. We suppress the argument ¢ throughout the proof.
First, note that V¢ (§; —a;) = &; —a; for 0 = t < 11, by the definition of ¢
and (3.16). Thus, in view of (3.17),

IT11 < DTl £ C+50) DIV We§) — ViWela)l.
J J

And arguing as in the proof of (3.23) we see that

IViWe () —V;Wa(a)| = Zlék(t)—ak(t)l(sup sup IVijW(y)I)

k=1 ky—am|SIE0—a()]

n
< () + CSS)CP,

*

using (3.17) again, as well as bounds on V2Wg, from (10.3). Thus

2
n
ITh| < C;(n(t) + Csp)2. (5.3)
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Next,

T3] = /(J(u)—an,'Sgi) ZijWQ(a).v( I ”J) dx
i=1 Jj

In;l

A

VS VW) -V (qu : IZ_jI)
J

W_]'I(Q) J 1,o©

Ty =" mdis,
i
Since the @;’s have disjoint support

VZV We(a) - v D; - M | gsupw Wa (@) V?®; o0 < C—

_2 .
We conclude from (3.13) and the above that

T3] < Cses. (5.4)
Px

Continuing, we use the fact that Vip ;j vanishes in B, (a;), together with (3.24),
to find that

n;j Cn

TS| D L Vo, IVIulPdx £ 5+ @e).  (5.5)
Injl 2
~ |n; Lo 0@ Pi

Exactly the same considerations show that
Cn
|Ta] = 7(77(!) + @e). (5.6)

Next,

2 ”j(u*)”Lz(UjsuppVZ(bj)'
Px

ITs| < Z%-W% HJ|(”|) — )
Lm

Using (10.2), one can easily check that ||j(u*)||L2(U suppV2;) = p” (Cnp>)1/2,

hence we conclude that

C 5 12

Exactly the same argument < C{}z (i + @)/
P
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6. Time averages of n

In this section we get improved estimates of 75 and T, after eventually averaging
in time.

Definition 1. Define the time average

1 t
(g)s, (1) = 5—/ g(s)ds.
e Jt—38g

Note that in view of (5.1),
In(s) = (@), | = Ce'08, if 0Sr—6,Ss<t<1. (6.1)
We state our result

Proposition 1. For §, = el/2)

d
I (s, (] =

P (n(0)5, +Ce'7. (6.2)

forallt € [, 1]
We will verify later that 7; = 8, for the initial data that we consider.

Proof. Note that

T (ms, = (T1)s, + -+ (To)s,

using the notation of (5.2). In view of (5.3)—(5.6),

> (T, |

i=1

||M4>

Cn
N = 1+ @), < 5 {nhy, +Ce'.

*

Thus it is only necessary to show that

Cn
Z| Dl S —5 (), +Ce'>. (6.3)

*

Since the proof for Ty is identical to the proof for 75 we only consider the latter.
Because | {(g) | < (|gl), estimates valid for every r automatically imply estimates
for time-averaged quantities. Thus it is not necessary to average in ¢ until rather
late in the proof.
We generally write 8, instead of ¢'/~ when we want to make it clear how our
estimates depend on the interval over which we are averaging.
Throughout the proof we frequently use the facts thatn < g=1/100 p > 1/20,
Step 1: For simplicity let

1/2

é-k = ZJklaxlxm (|_J| ¢j) jm(u*)s k= ls 2’ (64)
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where j,, denotes the m component of j (u,), m=1, 2, and u.(x, t) =u.(x; £(¢), d)
as usual. From the definitions and (10.2) it is easy to see that || < C%, and in

addition ¢ is supported on a set of measure cnp2. It follows that

1 22
Iglzae) S Cn'Tipd " (6.5)

Now we write

) o
s= [ o U —luhde + [0 (@ = j)dy

=T51+T5..
The first term is easily estimated. Indeed, by Cauchy—Schwarz,
‘j(u)

1T5.11 = lIS 1l
Jue]

n
I = Ju®) )2 < c;sEm < cel’?. (6.6)

L? *

Step 2. The boundary conditions for (1.1) and the definition of the canonical har-
monic map imply that v - (j(u) — j(u.)) = 0 on 9§2. As a result, we can write

J) = jlu) =Vf+Vxg
for some f € WhP(£2) and g € WP (£2; R?), for p < 2, such that

v-Vf=0, g=0 on 982. (6.7)
In fact f and g can be found by solving

Af =V () —jw)) =V-ju), (6.8)
—Ag =V x (ju) — j(u) =2J () =21 ) did, (6.9)

in §2 with boundary conditions (6.7). We write 75 2 = 752, + 15,25, Where

T5.24 ::/; -V xgdx, Ts52 ::/; -V fdx.
Step 2a. We claim that
Ts2al < €503 [0 o P (Ecw) +nm)] < ce'P (6.10)

To prove this, we first use the equation (6.9), (6.7) satisfied by g, together with
standard elliptic estimates (see for example [29], Chapter 5)

lgllwirey < CIJ @) — 7 D dide 100

for p > 1, where the constant depends on p and §2. By duality and the Sobolev
embedding theorem, the dual space C%%(£2)* embeds into W17 (£2) for 1 < p <
2and%+177“=%,and

”v”W—l‘P(Q) § C||v”C8°‘(Q)*
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forallv € Cg’“(.Q)*. In addition, an interpolation inequality [18] states that

o 1-a
0l ey < CCVIE1 o))" (0l oo gy ™
where C8’0(.Q)* denotes the space of finite signed Radon measures on £2, and

the norm is just the total mass of the measure. Note that the Cg’l (£2)* norm is
equivalent to the W=L1(2) norm, and so || J (u) — 7 > disg is estimated
by (3.13). Also,

H](u) — > dis

lcor ey

I H|Vu|2‘ 4w < CE.(u) + nr.
40 2)* )

L2

Combining these, we find that

2_1 22
IV x gllr@) = lgllwire) = Cse?™ (Ee(w) +n)~ 7
for | £ p < 2, with a constant depending on p. Taking % =1- % in (6.5) for
p € [1, 2) to be selected, we conclude that
2ml =2 2y 2-2
175201 S ISNLallV x gllLr = Cn™ 7 pe " 527 (Ee(u) +nm)™ 7.

Choosing p = %, we arrive at (6.10).

Step 2b.

The time-averaging that appears in the statement of the lemma is needed to deal
with the final term 75 »5. We first note that

<T5,2b>58 ()

1 t
= —/ /{ -V fdxds
e t—6¢

1 t
:/m&VUmM+;/B/G—KMMVU—WMMM
e Jt—8,
=: T52p() + T5,26(ii)>

where the cross terms disappear since [ ¢ — (g) ds = 0.
Step 2b(i). Recalling the equation that defines f and the equation for conser-
vation of mass (2.12), we compute

A (f)s,

L2(2) = H(v : .](M)>8é L2(R)

(zar (=)

(wt-)]

18,

L2(2)

L2(£2)

IA
I
o
™
g
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Hence [V - (f)s, L2 = 11{f)s, lw22 = CIHA(f)s, Iz = C5-/Ee(u), and so
recalling (6.5), we conclude that

4 &
ITs2p0)| < Cn*2p = VEc(u) = Ce'P. (6.11)
&€

Step 2b(ii). The arguments in this final step are rather involved, but the overall
point is to take advantage of the fact that 8, is small to show that ¢ is close to (¢)s,,
and similarly V f and (V f);_ . First observe that

|5 20
S sup o l6() = (€s, lzacey sup IV(FG) = (fs)lIen e
selt—de.t] selt—de.t1
=

sup 1£(s) — f(sl)”ﬁ((z) sup IV(f(s) — f(s/))||L4/3(_Q)~

5,8’ €[t—8¢,t] s,s'€[t—38g,t]

6.12)

We choose L* and L*/3 because the estimates of | V(f(s) — f(s)| 143 (s2) are
slightly easier for p = 4/3 than for other choices 1 £ p < 2. In estimating the
quantities in (6.12), we will repeatedly use the fact that for s, s” € [r — 8, 1] with
t € [, T1],

laj(s) —aj(s)] £ C—5, < Ce*/5. (6.13)

*

This follows from the ordinary differential equation (3.1) satisfied by a(-), which
together with (10.3) implies that |a;| = %. From (6.13) and (3.17), (3.21), it
follows that for s, s” as above,

> Jer - &6 < c—a +0(s) +0(5) + Cs < Ce'. (6.14)
j=1
Estimate of [|{(s) — ¢(s")|4(q) -

Throughout this discussion we assume that 0 <t — 8, < 5,5’ <t < 11. To
find a time-Lipschitz bound on ¢, we note from the definition (6.4) that

Gi(s) — G(s) = ZJklaxlxm ( ) (5) jm () (5)

Il
- Zszaxlxm (—| ) (") Jm () (s")

—Zﬂkzaxlxm[ (@(s) — cbj(s’))} Jm@)(s)

+Zszax,x,,, (f )(s) [im @) (5) = jim () (5]

=7 —I—Zz.
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We first consider Z;. From the definitions,

B [ﬂ S(@;(5) — P, <s’>>}

n;1 L)
< Jox,lo(x —aj () = o(x = a; (N oo )
g ¢ “Z)Xlxman)”[‘oo |Cl/ (S) - aj (S/)|

< cs,

*

using (6.13).
We next assert that

supp V2@ (s) Usupp V2@ (s") C B3y, (6;() \ By, (6;()  (6.15)

for all ¢ sufficiently small. This follows from (6.13), (6.14), and (3.17), which
imply that the distances separating a; (s), a; (s"), & (s), & (s") are much smaller than
gl/20 < o

From (6.15) we infer that | j (u,)(£(s))| < % on the support of Z;, and since
the support of Z; has measure bounded by Cnp?2, we conclude that

Cn? 1/4 n9/4
1Z1 ]|, < p (cnpf) 8e = C 5 < ce’0, (6.16)
Px

*

Next we consider Z;. Since HZ] Oy D HLOO < %, and noting that supp Z; has
measure at most Cnp*z, we use Holder’s inequality to estimate

C. . / 2,174
||Z2||L4 § Z ”J (u*)(s) - j(u*)(S )”LOO(U_/'suppVZ@j(S’)) (CI/Z,O*) .

Note that (6.15) is still true if we reverse the roles of s and s’. It follows that
supp UjV2d>j (s") C 2,2(E(5)) N $2,,/2(5(s")). We can thus use (10.6) to find
that

C n
17 @) = @D E ] oo uppvzes; 5y S i > Eis) — &6
* ]=1

Consequently, using the left-hand inequality in (6.14) together with (6.1), we deduce
that

5/4 ;.2
< n ”_,3 ! 17
1Z2lls = € 75 b () + () + Co (6.17)

*

< eV ) + s, (6.18)
o

*

Combining (6.16) and (6.18) yields

l¢() = ¢ oo = Cs‘””% () + Ce'/*. (6.19)

*



Refined Jacobian Estimates and Gross—Pitaevsky Vortex Dynamics 451

Estimate of |V (f(s) — f ()l 453(g)-

We continue to assume that s, s’ € [t — 8, t] for ¢ € [§, T1].

First note that, by elliptic regularity, and using the equation and boundary con-
ditions (6.7), (6.8) that define f,

IV(f($) = FNDIan@) S CIAUSG) = FEN w1450
= V- [j@)(s) = j@ w1450
S @) = j@ NI @)- (6.20)

Using the triangle inequality and (3.25), we see that it follows that
17 @) (s) = j @)D a2

(o
= p—n(n(S) +1(")) 4 206 + 11 @) (5) = j @) 2430

*

The last term on the right-hand side is estimated in by combining (10.7) and (6.14).
This leads to

2 1/2
1 ) (s) = j )Nl < Cn'/? (’;—8 +1(s) +n(s") + ng)

< ce'lP,

The other terms on the right-hand side of (6.20) are smaller, in view of the estimate
(3.26) and the constraints on 7, p,, so we conclude that

IV(F(s) = F(Dllgang) < Ce'P. (6.21)

Finally we combine the above with (6.12) and (6.19) to deduce that

n
175,200y | < Cp () + Ce'/3.

*

Together with (6.11), (6.10), and (6.6), this implies (6.3), which is what we needed
to show.
7. Conclusion of the proof of Theorem 1

Proof (conclusion of the proof of Theorem 1). Step 1. Note from (3.2) and (3.20)
that n(0) < Ce?/10._ It also follows from (3.20) that

1
71 2 1) 1= sup [0<t< 70 : n(s) < Es”“‘v’s €[0,1]}.

Thus for ¢ € [0, 72], all the conclusions of the previous sections hold. In particular,
from the estimate (5.1) of |7|, it follows that

n(t) < Ce90 4 Crel30 for 0 <t < 1. (7.1)
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This implies that 7, > ¢!/4 and that

1 [%

(s, (8e) = 5—/ n(s)ds <8 = e

e JO

for ¢ sufficiently small. Next observe from (6.1) that
1
T) 2 13 1= sup Ic?e <t<7:(ns) = Zel/“ Vs € [8e,t]] > 8

and that (5.1), (6.2) hold for all ¢ € [§;, t3]. Hence from Gronwall’s inequality,

Cn(t —9§6 Cnt
(n)s, (1) < Cexp (”(T)) !’ < Cexp( p’; )81/3 (7.2)

* *

for t € [§., t3]. It follows that
2
1
71 2 73 = min [C'O—*ln—, ro} .
n ¢
Step 2. We now fix p, = £!/?% by requiring that

p: 1
70 =1(px) =C—1In—, (7.3)
n £

where we write

t(p) =inf{t 20 : pyr) = p}.

To prove this, we first note that 7(e1/20) > e/12 This follows from the ODE

(3.1), and estimates (10.3) on the renormalized energy, which imply that % Pa(t) =
C
- NPa(t)

, and consequently that

12
Pa(t) 2 I:/Oj() - Cl’ll] .

1/25

In (3.3) we assumed that p,0 = ¢!/2, and it follows that p,(;) = £!/2° whenever

t < el/12. As aresult,

2
P 1

gp)=t(p) —C—1In-20

n &

when p = !/29 Tt is clear that p — g(p) is a continuous, strictly decreasing
function and that it is negative for large values of p, so the existence of p, as in
(7.3) follows.

We remark that 7, as defined in (3.5) is equal to the common value t(p,) =

2
C% In 1; this is just a rewriting of (7.3).

Step 3. It follows from (7.2) and (6.1) that n(¢) < Cexp (%) el3 < %81/4
for 0 < t < 1,. The conclusion (3.6) of the theorem follows from this and (3.19).
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To prove (3.7), note first from Theorem 2 that (3.24) remains valid if the integral
/, 2 E@) dx on the left-hand side is replaced by an integral over the larger set

$2,2/5(&(1)). Since £2,, (a(t)) C §2,2/5(£(1)), it follows that

2
/ ee(|u(r)]) + JW) e oy < cels,
2, (a(1)) lu(®)]

In addition, since p, > £'/20 and > |& (1) — a;(t)| < Ce'/* by (3 16), we readily
estimate from (10.6) that || j (ux(§(1))) — j (@)l 12(e,, @) < < Cce/10. With
the triangle inequality and the above estimate, this yields (3. 7)

Finally, again using the fact that > |& (t) — a;(¢)| < Ce!/*, we deduce (3.8)
from (3.25) and (10.7).

8. I'-stability

This section proves the I"-stability theorem discussed in the introduction and
used extensively in the previous arguments.
The proof rests on the identity

1] j@ 2
ec(|u |)+ — —ju ()| dx
26 () |ue]
- / lex (1) — ex (s (@)] dx
.Q{,(Ot)
+/ 1 (uu(@))|* — Jw - J(ue(ar)) dx. (8.1)
-er(a | |

In fact the integrands on the left and right-hand sides are pointwise equal. The
above follows from a short calculation, using the fact that |Vu,| = |j(u«)|. The
main hypothesis of the theorem is that ||/ (u) =7 > d; 8, || jy-1.1 is small, and under
this hypothesis we wish to bound the left-hand side of (8.1) by the surplus energy
Ye(u;a,d) ~ f_Q les(u) — ul(a, d)], see (2.25) for the definition. We rewrite the
first term on the right-hand side as a sum of the surplus energy and contributions
from balls U, («;):

/ lex () — ex (a(@))] d
24 ()

~ Ze(u; a, d) +Z / [ec (1 (@) — e ()] dx.

o (@)

The integrals over the balls U, («;) are shown to be small using results from [20],
which require the hypothesis ||/ (u) — 7 > d;8q|l4j—1.1. The second term on the
right-hand side of (8.1) is approximately (suppressing the dependence on «)

/ J ) - (j(uy) — j () =/ VX G- (juy) = ju)
24 24

%/ GV x (jluy) — ju)).
22
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Here G is defined in (2.17), and G is a modification of G obtained by modifying
§2, sightly (so that G is constant on each component of 9£2,) and then setting
G equal to the suitable constant on each component of £2 \ £2,. The right-hand
side is then controlled using the assumed bounds on ||J (u) — 7 " d;be; |lyj-11 =
%HV x (j(u) — j ) llyiy—1.1; note that this hypothesis turns out to be extremely
natural at this point. These arguments yield an estimate of the left-hand side of
(8.1) in terms of the surplus energy and small error terms.

Thus, the main result of this section is

Theorem 2. Let 2 be a bounded, open simply connected subset of R? with C!
boundary. Then there exists absolute constants C and K1 such that for any u €
H'(£2; C), if there existn 2 0, & = (a1, ..., ) € 2" and d € {£1}" such that

n
J() — erdj&xj <5 for some s; € [ex/In(pg /), 4,’1’—;<1 1,
Jj=1 W—].I(Q)
(8.2)
172
and if 4s, L o* 1= [ﬁ—’;(ss + 8E3(u))] < npK"‘], then
i P
[ etun+g [ 20 ) ax
2,4 (@) 4 |ul
s 12 (8.3)
< Yowa,d)+C |:n—(ss + SEs(M)):|
o
for u, = u,(-; @, d) as defined in (2.16). Finally,
@) — j @)l 432y < C X (u; a.d) + error terms (8.4)

with

error terms < Ce'?E.(u)>/*

1/4
wnGse +eEan | (1) 4 o414 JEW ) |
IOQ o n3

The conclusion (8.3) is deduced from a more general estimate, which is dis-
played in (8.8).
Note that the left-hand side of (8.3) approximately equals | 2. (ar) €6 (U/Us).

Indeed, a short calculation shows that e, (1 /u,) = e (Ju|) + %I jliu‘) — |ulj u))|?.
As a result,

1 . 2
ee(lul) + 3 jw) — )| —ec(u/uy)
|u|
j 1
= % Cj ) (ul = 1) + §|j(u*)|2(1 — [ul?) (8.5)
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and the terms on the right-hand side are small in L1(£2,+) if the energy is not too
large.

In many situations, such as in the study of vortex dynamics in the first part of
this paper, the error terms in (8.4) are of order £!/3 or smaller. We remark that it
would be possible to establish estimates of || j (1) — j(ux)|lLr(2) for 1 < p < 2,
in the spirit of (8.4).

The proof of the theorem uses the following lemma from [20]. Note that it is
essentially the n = 1 case of Theorem 2 on a ball with a single vortex at the center,
except that the positive terms on the left-hand side of (8.3) are missing.

Lemma 3. There exists an absolute constant C > 0 such that if u € HY(U,;C)
satisfies

< (o2
||J(M) + NSOHW’“(UG) = _4 s
then

e | o C
0 3¢ ; 0, £1 C— |/In—+—|J — 780l i/ . 8.6
= Ua(u )+ o n e + e () —m ollyr LI(U,) (8.6)

This is Theorem 5 in [20]; the statement there appears slightly different, but the
two versions are easily seen to be equivalent using Lemma 9.

For the time being we assume one additional lemma, the proof of which is given
below, and we use it to complete the

Proof of Theorem 2. Step 1. We first rewrite W, («, d) using facts about the renor-
malized energy that are collected in Section 10. Recall from (2.24) that Wy, is

defined by W_g(a, d) = Wo(a,d)+n(y +mln %), where y is defined in (2.23).
Hence by Lemma 12,

WE (a d):/ eo(uy) dx + O (E)2 +n(y+n1n3)
@ o P e

forany 0 = o < pg. Thus, recalling the formula (2.26) for the surplus energy
25, (@@, a, £1) on a ball,

25w, d)

:/ es(w)ydx — Wi(a, d)
I?)

/ [es () (u)]dx + Eﬂ X7 ( di)+ 0 (—”0)2
= ec.(U) — e (uy)ldx ~u, o, d; .
2@ Us () o

i=1 o

8.7)

Step 2. We give a lower bound for fgﬁ (a)[eg () — e.(uy)]dx in Lemma 4 below;
valid forallo < n"K"‘l , with K being fixed in the course of the proof of this lemma.

The contributions from B, (®;), i = 1, ..., n are estimated using Lemma 3. Note
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that the definitions of the norms imply that ||J (1) — 7w, 11, (o) < e, SO
the hypotheses of this lemma are satisfied whenever 4s, < o. We may, thus, apply

that lemma to deduce that Ef]a (a_)(u, o, di) 2 —CZ /In g - gss for each i. We
assemble these estimates and simplify, using our assumption that s, = ¢+/In p, /€
and the fact that (;—")2 < n4p1, to find that

2

/ es(Ju |)+ M—J(M*)
20 (@) |ue]

(8.8)
< TH(u ad)+C (n“pi + DG+ eEs(u») .
w O

for any o such that 4s, < o < inal. By taking 0 = o™ in (8.8), we arrive at (8.3).
Step 3. The remaining conclusion (8.4) is essentially a corollary of (8.3) and
is proved as follows. First note that

j ) — j)llpas @)

. J (@) Jw .
= Hj(u) - H — j(uy) (8.9)
lul {4302 |ue] L*B3(2)
= Ay + As.
The first term is easily estimated:
Ay = Vul 1= lul [l a5y = 1Vull 2y 11— lulll s
< Ecw)'P(e?Ec(u)'/*.
As for the second term, note that
Jw . J(u)
’——J H_—](M*) )
L43(2,+ (@) LA3(U; By ()
for 0* as in Theorem 2. By Holder’s inequality,
HJ(”) ) écuﬂ—jw*) . (®10)
LA (2 (@) |u| L2(2, (@)

and the right-hand side is estimated in (8.3), so we move on by observing that

H Jja) H J )
|ue]

*

+ 1 @Ol La30; B, (@) -

LA3(U; B+ () LA3(U; By ()

Both terms are easily handled. First, by Holder’s inequality,

H J ) J ()

*2)1/4
lul ul

< (wno
L43(U; By (i)

L2(U; By (i)

< Cn'Ao* (Ee(u))'/?.
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Second, using (10.2) and the co-area formula, we compute

* 3/4
. A TE
||J<u*>||L4/a(u,.Bg*<ai»<C(Z /O () rdr)
i
< cn'*Vox.

We obtain (8.4) by combining (8.9), (8.10), (8.3) and the other estimates above,
and then recalling the definition of o *.

We finish the proof by giving the lower bound for e, (#) used above.

Lemma 4. Let 2 C R? be bounded, open, and simply connected, with 92 of class
C! andletu € H (£2;C), o € 2" and d € {£1}" satisfy (8.2). Then there exist
constants C and K1, depending only on 2, such that for any o € (0, nﬁ}gl ),

Ljw .
ee(lul) + 1 ] — j(uy)| dx
Po() (8.11)
n 40
= / lee(u) — es(u)] +C (_(Ss +eE.(u)) +n —)
2, (@) o o
for u, = u,(-; a, d) as defined in (2.16).
This lemma is used again in the next section, in the proof of Theorem 3.
Proof. Step 1. Assume that u, «, d satisfy (8.2), and let o > 0 be such that
o< (8.12)

~— Kin

for K to be fixed below. Throughout the proof of this lemma, C will denote a
constant that may depend on 2 but is independent of all other parameters. We
write §2, for £2,(«) and G for G(-; «, d) as defined in (2.17).
Step 2. In Step 3 below we will verify that when (8.12) holds, there exists a set
Qg C £2, such that
2.3
120\ 2] < C, (8.13)

o

and a function G(, of the form

A {G in 2., (8.14)

G, = -
7 constant on each connected component of £2\£2,,
such that GG e Wh(£2) (in particular GG is continuous across £2 N 8.(2(7), with
X ju) =V x Go. (8.15)

Here  is the characteristic function of 2.
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For now we assume the existence of f)o (), GU as described above, and we
use them to prove that

J)
’/ j@wol* — Tl J(uy) dx
n o 1 j (u
<c [—(sg+sEg(u>)+n4—} +af B2
o pal 4o, | lul
Note that in view of (8.1), this immediately implies the conclusion of the lemma.

To prove (8.16), we write fgo |j ()| — ]|§lu|) Juy)dx = Ap + Ay + As,
where

) (8.16)

— j(uy)

Al =/f2 J ) - (j(ue) — ju))dx,

Az=/~ J ) - M(| | —1)dx,
ol |ue]

As =/ ~ j(u*)-(J(u*)— M) dx.
25\ [u]

We analyze these terms in turn. First, using (8.15),

and

Al =/gv x Go - (j(1ta) — j ().

Since Gg = G = 0 on 042, we can integrate by parts and use (2.16) and (2.7) to

find that
Al_g/ ( zyw Jmo.

|y |70 =7 D i

by (10.2), since | VGollzz@) = I1j @l (g, -
Next, since (1 — [u]) < |1 — |ul?|, Cauchy—Schwarz implies

Hj(u)

So

Al =

W—I.I(Q) CSEE

S i)l e, 1= Jul? [

and using (10.2) again we get an estimate of the first term, leading to

Ay < CLeE. ). (8.17)
o



Refined Jacobian Estimates and Gross—Pitaevsky Vortex Dynamics 459

Finally, (8.13) and (10.2) imply that

P . ja|?
Az = . UWQI+Z ) = ——
2,2, Q:\25 u
1 i(u)|?
< Cn4i+—/ TR
Pa 4 JonNd, u

Step 3. To complete the proof, we construct the set £2, used in Step 2 above.
We introduce some notation: First, fori = 1,...n and o < p, /2, we define

li(o)= min G(x) if d; <0, ¢;(c)= max G(x) if d; > 0. (8.18)

[x—aj|=0 x—aj|=0

We write R := o (1 + K %), where K is the constant in (8.12), and we define

Biy = {x € Br(ey) : G(x) Z £i(r)} if d; <0,
By = {x € Br(e;) : G(x) £ £;(r)} if d; > 0. (8.19)

We fix K to be large enough that

[IA
l\)lb

R

[IA

20 * < py and ln(l—i—l(]g)>8E

n Do P (8.20)
whenever (8.12) holds.

In fact it is enough to take K| = 40 say. Finally we define

@0 ) = 2\(UiBio) (8.21)
and
- G if xe 2
Gob0) = {e,- ()  if x € Bio. (8.22)

We now verify that the required properties hold. First, as a consequence of
Remark 1 (which appears immediately after Lemma 10) we infer that B, (oj) C
Ei,g for all i, and hence that S~20 C £2, as claimed.

Second, it is clear that

o3

125\ 26| £ D |Br(ei)\Bo (c)] < anp

i=1 o

Finally, it is obvious that (8.15) holds almost everywhere, so we only need to verify
that G, is continuous across £2 N 92, and consequently globally Lipschitz. For
concreteness, consider the case d; = —1. Then it suffices to verify that G(x) <
li(o) for x € 9BR(a;).

We use the notation H;(x) = G(x) — d; In|x — «;]|. Recall from (8.20) that
R < pg,and so (10.4) implies that |V H; | < i—z in Br(¢;). Fix apoint xg € 9By (o)
at which G(xg) = ¢;(0). For any y € d Bp(¢;)

G(y) = £;(0) + G(y) — G(xo) = £:(0) + Hi(y) — Hi(x0) + In %
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Also, |xo — y| £ R+ 0 < 40,50

n
|H;i(y) — Hi(x0)| < 40 |VH; |l 1%Bg@) = SUp—
(03

and In % —1In(1 + K ”") so it follows from (8.20) that H;(y) < £;(o) as
requ1red ThlS completes the proof.

9. Localization

In this section we prove the localization theorem discussed in the introduction
and used throughout the dynamics proof.

The analysis is a continuation of estimates of the authors in [20], and the proof
relies crucially on two results from that paper. We know from Lemma 6 how to
resolve a single vortex in a ball, and with error depending on the surplus energy in the
ball. We also have a global estimate from Lemma 7 that controls ||J (u)]| W-Ll(2,)
by the total energy over £2,. In order to use these results, we use some techniques
from Section 8 to compute bounds the energy about each vortex and bounds on the
energy in £2,.

Our main result of this section is the following:

Theorem 3. Let 2 be a bounded, open, simply connected subset of R*> with C!
boundary. Then there exists constants C and K, depending on diam(S2), with the
following property:

For any u € H'(£2; C), if there existn 2> 0, « = (a1, ...,a,) € 2™ and
d € {£1}" such that

n
P,
J) = 7d;s, T 9.1)
j=1 W—l,l(g) 2

and if in addition E,(u) 2 1 and

n’ n1o 1
—Ec(u) + —5VE:(w) < - 9.2)
Pa Pa g’

then there exist (&1, ..., &7) € 2" such that |& — ;| < 215;14 foralli, and

Ju) =7 Y dise, (9.3)

i=1

W11

P

5
< Ce |:n(C + 5% %0 4 (C + T5H) — + Ec(u), }

where X5 = X5 (u, o, d) = E;(u) — W5 (a, d).
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The first assumption (9.1) says that vortices are well-localized compared to the
length-scale determined by the vortex separation p,. The second assumption (9.2)
is a weak assumption that allows n < ¢7%, p, = &P for certain o, B > 0.

Some of the results from [20] that we will need are stated in terms of the
modified Jacobian J'(u), a useful technical device that we learned about from [1].
They define

J'(w) = ¢(luDJ (w), 9.4)

where ¢ : [0, 00) — [0, c0) is a smooth function with support in [0, 1/2), and
such that f]RZ ¢(lyD) dy = 7. In other words, the two-form J'(u) dx' A dx? is the
pullback by u of ¢(]y|)dy' A dy!. The choice of ¢ implies that

supp J'(u) C Hx u(x)| < %} 9.5)

so that J'(u) is more concentrated than J(u). In addition, the following lemma
implies that J'(u) is close to J (u) if f e (u) is not too large.

Lemma 5. ([1,Lemma 3.6]) If §2 is a bounded open subset of]R2 andu € HY(£2; C)
then

1) = T @)l y-11¢0) € ClIVull 2@y 11— lulll2) S CeEe(u)

for a constant C depending only on the choice of the auxiliary function ¢ appearing
in the definition of J' (u).

It follows from calculations in Section 3.5 of [1] that

J'(u) =J@'), whereu = g(|lu)u,

1(/[* 172 9.6)
and g(s) = " (/0 22 (1) dt) .

The first result from [20] that we will use in this section is essentially the n = 1
case of Theorem 3 when §2 is a ball:

Lemma 6. ([20, Theorem 3]) There exists an absolute constant C such that for any
0 < ¢ < tandanyu € H (Uy; C) satisfying

I/ (u) = wddollyy-11(y,) < 2 with d = %1, 9.7
if we write X, = X (u30,1) = fo ec(u)dx — (mIn £ +y) and
L. :=eC(C+ Ef,r)ezcg/r/”’ 9.8)
then there exists a point § € Uy o such that for any o < © — £,
|{s € [0, T]: u satisfies (9.10) on Us}| =2 7 — 0 — L. 9.9)
where the estimate referred to is

1/ () — wd8¢ || Lip*u,) < eC(C + zgr)%zér/ﬂ = ((C+Zf).  (9.10)
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The result clearly remains true, with appropriate modifications, if U; = U, (0)
is replaced by an open ball U, (y) centered at an arbitrary point y € R?.

The second result from [20] can be thought of as the n = 0 case of Theorem 3.
For present purposes we only need this result when the domain is a set of the form
Q0 (@) = 2\U_, By (o).

Lemma 7. ([20, Theorem 4]) There exists an absolute constant C such that for any

bounded open 2 C R?, anya € ". anyw € H'(£2; C), any 0 < ¢ < 1/2, and
any t > 0, if we write

1
Lo := Ceexp (;/ es(w)dx) , 9.11)
$2¢(a)

then for any o > s,,

s € [t, T + o] : w satisfies (9.14), (9.13) below on 2;(a)}| = o — s,.

9.12)
The conditions appearing in (9.12) are
1
lu| > 3 on U; 0B (a;) 9.13)
and
/ . <
) gy S 6 i, 9.14)

where WFl’l is defined in (2.4) and I' = 952.

Proof of Theorem 3. Step 1. We will take K» = max{K, 41'1 diam(£2)}. In particu-
lar this implies that 1% < %, which is used below.

We will start by using inequalities (8.7) and (8.11) from the previous section,
for various choices of the parameter o, and with p, /8K>n> from (9.1) playing the

role of s, in the hypothesis (8.2) for these estimates. We will always select

3 Pa
€| —-oy, y =
g |:401 (Tli| (ea]

(Actually, we will only need the two endpoints).

Throughout the proof we will write X'¢, for the surplus energy X'¢, (u; o, d) on
the whole domain §2, and X7 (o) for the surplus energy X fjg (a,-)(”; o;,d;) of uon
a ball U, («;) about the ith point.

For o € 301, o] in this range and s, as specified above:

_ Pa
2Kon3

Pua
nky’

4s,

A

o
— <o
e

A

9.15)
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In particular the hypotheses for (8.7) and (8.11) are always satisfied. In addition, for
these choices of o, s¢, the error terms in these two inequalities are always bounded
by constants C, independent of ¢, n, py. Thus

2o a,d)

> / [ee(u) — ec(u)ldx + > Zf(@) = C by (8.7)
26 (@)

. 2
2/ es(|”|)+i'ﬂ_j(u*) +ZEf(a)—be (8.11). (9.16)
25 ()

Jue]

Step 2. We will next apply Lemma 6 on each Uy, («;). First note that by the
definition of the norms, and since {oj, ..., a,} N Uy, (o) = {i},

n
Ty =7 did,
i=1
Lo < lﬂ
8KonS = 4 n
for each i, by (9.1) and (9.15). Thus the hypotheses of Lemma 6 are satisfied on
each ball. In addition, we see from (9.16) that for each such ball

|7 ) — md;ida,

- 3y =
W= (Us) (@) )
w-Ll@)  (9.17)

[IA

3
X (o) = X5+ C, foralli=1,...,n and 06[101,01}

and so for each i

€= £ C(C+ E8(01)e™ @7 < 6 C(C + £5)e™a/™ =05, (9.18)

&

after increasing the constant C as necessary. Then Lemma 6 implies that for each
i there exists a point §; € Uy, /2(o;) such that

3
[s € |:Zc71, 01:| : u does not satisfy (9.20) on Us(ai)” <¢5, (9.19)

where the estimate referred to is
1/ () — 7dSe, || Lip* (U, (ar)) < €C(C + E5)2e¥2/™ = £5(C + Z5).  (9.20)

Step 3: In this step we will prove that, after taking C still larger if necessary,
the estimate

5
n
19 ull 1 g ) S €€+ E) |:£§2 + sp—} 9.21)

o

holds for many choices of the parameter s. More precisely, we show that

3
{s € |:Zal, 011| :(9.21) does not hold ” < Z?z. (9.22)

The argument has three parts.
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Step 3a. lower bound X7 = —C/n for all i, using Lemma 3.
First note that from Lemma 3 and (9.17),if o € [%al, o1], then

Cc

e o] C
& > _Cc— - _ = — 7d: . >
o) 2 CGI In P [J ) — wd;sy, | W Uy ) Z
In view of (9.2), it follows that Z‘f (o) < % for all such o. It then follows from
(9.16) that for o as above,

.
/ el + 5 ‘M TR
24

2

m < C+ 35 (9.23)
u

Step 3b: Let w := u/u,, where u, = u,(-; @, d) denotes the canonical har-
monic map. By (8.5) and (9.23) for o € [%01, 0’1],

/ ee(w) 235 +C
£
. ’ (9.24)
1
+/9 29 a1 = ul) - 5 (U= 1)1 )l d.

Jue]

. 2
% < |Vul?, and it is

clear that |1 — |u| | < |1 — |u|?|, so that (very much as in the proof of (8.17))

One can easily check from the definitions in (9.6) that

/ LU (= 1) £ 1 o)l e Eolu) < eC 2 Bty < €
2, lul ’

wheno 2> %01 = Cﬁ—‘j, in view of (9.2) and (10.2). Using the same two inequalities
and the choice of o1, we similarly estimate

1
—/ 50 — u®)j @) dx < e/ Eclllj o)l 20,
< eVE)j ), 1221

2

< CeVEew =
o

< C. (9.25)
It follows that

/ es(w) S C+ X5, (9.26)
2o
Taking o = %01, we conclude from Lemma 7 that

&
o—4Lg

FNy-

3
{s € |:Zal, 01j| : w satisfies (9.28), (9.29) below on £2, (a)” >

9.27)
with

IIJ/(w)IIWr-u(QS(a)) <eC(C+ Z5H)%e™a/™ = Cl5(C+55) (928
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and
1
|lw| > 3 on U JdBs(a;). (9.29)

(Lemma 7 actually gives somewhat better estimates, but this is all that we need.)

Step 3c: Next we check that J'(u) is close to J'(w) on §2;(«) for s such that
(9.29) holds. To do this we use the notation of (9.6) to write J'(u) = J(u") and
J'(w) = J(w'), with u’ = g(|u|)u and similarly w’ = g(|Jw|)w = g(Ju])w (since
|u| = |w|). Then u’ = w’u,, and so one can check that

jy = j@)+ w'? ()
and hence that
() — J'(w) = %v x [(|u/|2 - l)j(u*)] .

Ifp e WIIJOO(.QS) (and hence vanishes on I = 9£2), then for s such that |u| =
|lw| > 1/2 on U3 By(a;), the definitions imply that |w’| = 1 in a neighborhood
of Ud B, («;), so we can integrate by parts without any contributions coming from
boundary terms, to conclude that

| e —swy = [ Vxop[qwP - ja]
2 2

A

IVl ooy 17 @l 2, 112 = Ll 20,

From the definitions, ||w’|> — 1| < C ||w|* — 1] and so [[|w'|* — 1]|;2(g,) is con-
trolled by (9.26). Also, ||j ()l 12(g,) < I1j (o llz=2,) 1212 < Cn/s. Thus

5
17/ @) = ' @)l 11, S Ce(C + E5)
r s Pa
for s € [201,01] such that [w| > % on 3£2,\I". By combining this with the
conclusions of Step 3a, we find that (9.21), (9.22) hold once C is taken to be large
enough.
Step 4. Now define the set

3
S = [s € [Zol,m} :(9.20) holds Vi, and (9.21) also holds] .

In this step we show that if S is nonempty then the points &1, ..., &, found above
satisfy

Ju) =7 > dis,

i=1

W-11(@) (9.30)
4

< C+1)(C+ 55 [zg + 82—} + CeE.(u)

o

for a suitable constant C. For future use, we assume that C > 1.
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Assuming S # @, we fix some s € S. Thenif ¢ € WOI’OO(.Q), the restriction of
¢ to Us(a;) belongs to Lip(Uy), and similarly the restriction of u to 25 (o) belongs
to WIIJOO(.QS). If in addition ||V¢| e < 1, then

/ ¢(1’(u) - Zd,-ag,.)
2 N

i=1
=/Q ¢J/<u>+Z/ ¢(J' () — md;d)
$ i=1

s (o)
n

S '@l g, + 2 10 (0) = wdide |l Lipe W,y

i=1

4
< Cou+ D(C + %) [zg + SZ—] .

o

By taking the supremum over all such ¢, we find that

n
Ty =7 D dise,

i=1

w-L1 (2)
is bounded by the right-hand side of the above inequality. Now (9.30) follows from
the above estimate and Lemma 5.
Step 5. We now prove that (9.3) holds, with the constant C appearing in (9.30)
and the points &1, . .., &, found above. To do this, note that we may assume that
o1 Pu >

4 4Kon* =

1/2
Cn+1)(C+55) [zg te (n In —”) } FCeE.(u) (9.31)
Pao
since otherwise (9.3) (with §; = ¢; for all i) follows from (9.1). So in view of Step
4, it suffices to verify that the S is nonempty whenever (9.31) is satisfied.
To see that S # @, note that by (9.19) and (9.22), [%01, o1]\S has measure at
most (n + 1)£5,. So we must check that

1
(n+ e < 200

Since we have assumed that C = 1, this follows directly from (9.31) and (9.15),
and so the proof is finished.

10. More about the canonical harmonic map and the renormalized energy

In this section, we first give a series of lemmas concerning the canonical har-
monic map and the renormalized energy. At the end of the section, we construct
maps that are close to energetically optimal, for a fixed ¢ and prescribed configura-
tion of vortices. This construction proves in particular that one can find initial data
satisfying the hypotheses of Theorem 1.

We start with a characterization of the gradient of the renormalized energy. We
include the proof for the sake of completeness.
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Lemma 8. Let & € 2™ and d € {1} then the canonical harmonic map u, =
u,(-; &, d) and the renormalized energy W (&, d) satisfy

/ TaBa 1 G @) Gy = > djden(&)) (Ve, Wa €, ), . (10.1)

j=1
where n € C?(§2) and V*n has support in a neighborhood of the &;’s.

Proof. This statement has been proved in [9] for periodic boundary conditions and
[24] for Dirichlet boundary conditions. The proof in the case of Neumann boundary
conditions follows along exactly the same lines.

Recall from (2.23) the constant y := lim,_, 5[ (r, €)—m Inr/e]. The following
lemma establishes the rate at which the right-hand side converges.

Lemma 9. ([20, Lemma 16]) |y — (I(r,&) —wIn£)| £ C(£)*.

Next we estimate the derivatives of the canonical harmonic map and renormal-
ized energy.

Lemma 10. There exists absolute constants C such that for every bounded, open
QCRYLaeN™andd € {£1}", the renormalized energy Wq (a, d), canonical
harmonic map u,(-, ; a, d) and its potential G(-; a, d) as defined in (2.17) satisfy

. 2n
@)l @) = IVGlire@ @) = - (10.2)
forallr < p,, and
Cn Cn
[ViWg(a,d)| = —, |ViV;Wa(a,d)| = — (10.3)
Pa Py
foreveryi, j € {1,...,n}. Finally, for H;(x) := G(x) — d; In|x — a;|,
2n
IVHillL(B,, @) = —- (10.4)
Lo

Remark 1. For every i, it follows from (10.4) that G cannot have any critical points
in{x:0 < |x — o] < py/2n}.

Proof. In view of the definitions (2.19), (2.20), the conclusions all follow from the

estimates

VoH )] € — V2H (e y)| € ——
X, = 0 X, = 7"
I = Gty a2y T YNE Gy, 092)2
By differentiating the definition (2.18) of the auxiliary function H, we find that
—AHy(-,y) =0 ing2,

=y 10.5
M forx €02, ye (10.5)
lx =yl

Hy(x,y)=—
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fori = 1, 2. It follows that —A|VH| < 0 in £2, and so the maximum principle
implies that

[VH(x: y)| < dist(y, 02) ™!
forall x € £2, y € £2. A similar argument shows that |V2H (x, y)| < dist(y+9)2'

In order to determine rate of change of the canonical harmonic map, we have

Lemma 11. Let § = (§1,...,&,) and §' = (§{,...,&,) with&,§" € 2" Let
2:(6.8") = 2\ (V1_, B, () U B,(&))). then for every d € (&1},

(10.6)

) ) 1 n
]:
for all r < min{pg, pg'}. In addition, for 1 < p <2,

. . ’ / %_1 2-2
1 @@) = j@ENlna < (v Y16 —81)" @077, (107)
Proof. The local Lipschitz bound (10.6) follows from the vector identity

2 2
la — b
= 10.8
lx —al? |x — bJ? (108)

X —a x—b>b
Ix —al> |x —b?

and the maximum principle. In particular

J@)E) ==V xG(x, &) == > d;V x (log|x —&| + H(x,)))
j=1

SO
X — S/

i’
J

@)@ = jw)E) ==X d;V x (log

j=1

/
x_%_ +H(x3éj)_H(x7$J))
We argue as in the proof of Lemma 10. Letting Q7 = H (x, &) — H(x, 5}) then

(x_gj);"i| on 982, and since

_AQ)j(-m = 0 in £ and Q)jcm = _dj [(x—éj)m _

2
|x—4;] ‘x—é}

—A |VQj| < 0, by (10.8) and the maximum principle

. ‘51’ —§&;
Vol < - A —
dlst(Sj, 082) dlst(éj, 082)

Summing over indices we find
V(Hx. &) — Hx.&))| < ’ :
2 ( (&) — H(x 51)) —Zdist(gj,ag)dist(g;,ag)

j=1 j=1
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On the other hand,

n
;Vlog/; z

also follows from (10.8). Combining both bounds yields (10.6).
To prove (10.7), note that for 1 < p < 2

|j@®) = j@EN| @ =V % (GE = GCEN] )0
<C[GE = GE v
S ClAaGE -~ GEN |10

—C Hn > dise,

-5

Jj=1 x—%!\x—

j

A

|x—£;‘]‘ ‘x—é’

Wfl,p(_Q)
< (8 — )
= C Hn Zdl ((SS’ C(())Y%_I(Q)*

The last line is the dual of the standard Sobolev embedding theorem. We use the
interpolation inequality

Il ey = (Iatllcor o) Ulitlico@)'
(see [18, Lemma 3.3]) together with (2.6), to deduce (10.7).

We next estimate the rate of convergence of the limit used in (2.20) to define
the renormalized energy.

Lemma 12. There exists an absolute constant C such that

1 2
SV Pdx < cn’ (L) (10.9)

o

1
Wo(a,d) + nmln — —/
r 2 ()

for all bounded, open 2 C R, alln 2 1, « € 2", d € {£1}", and r < pa.
Proof. We will write §2, as shorthand for §2, (o). We define H; as in Lemma 10

and compute
1 2 1 2
= Vi, |“dx = = IVG|*dx
2 Jg, 2 Jo,

1

1
- ~GV,G dH!
2/3@ 2

—-Z[/ (H; +d;Inr) (VUHi—i—é) dHl].
9By (a;) r

The sign changes because the outward normal to 92, is the inward normal to 9 B,
and vice versa. Using the mean value property of harmonic functions and integrating
by parts again in the terms involving HV, H, we get

1 1 1
5/9, |V, | dx = Zn (dl?ln; —d; Hi(a,-)) - 5/3,(%-) |V H;|? dx.
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When |d;| = 1 for all i, (2.20) implies that W (o, d) = —m >_ d; H; (), and so

1
EZ/( )|VHi|2dx (10.10)
i r (&

2
3(r)
Pa

The next lemma gives a very crude estimate of the how the renormalized energy
scales with the number 7 of vortices.

1 1
Wo (o, d) + nwln - —/ §|Vu*|2dx
r

2

A

by (10.4).

Lemma 13. For a smooth, bounded domain 2 C R", ifa € Q" and d € {1},
then

2
Wo(a.d) < C (n3 n "—) . (10.11)
Pa

Proof. Letu, = u.(-,a,d). Forr < p, we compute

n 2
X —aj
/ |w*|2=/ |w*|2+z/ VH; +di—| dx
2, 2pa = JBoy\B (a) lx — ail
using the notation of Lemma 10. From (10.2), we estimate
Cn?
/ |Vu, > dx < —-.
2pq Pa
Next, since H; is harmonic in B, (a;),
X —a; Pa 1 1
VH; - —2dx = - v-VH; H (dx)ds =0,
B\ B (a;) lx — a;l r S JoBs(a)
so using (10.4), we check that fori =1, ..., n,
2 2
X —a; X —a;
/ VH; +di—— dx:/ IVH;|> + | ——| dx
Bp,\Br(a;) Ix — ail By, \By(a;) |x —ajl

A

Cn?+2r1n p_a
r

Combining these estimates and recalling the characterization of W, (a, d) in (2.20),
we deduce (10.11).
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We conclude this section by constructing maps that are close to energetically
optimal for fixed ¢ and configuration of vortices a, d. Recall the definition

I(r, &) = inf [/ ee); ue H'(B;C), u=¢" on BBr}.
U,

Itis known that the infimum on the right-hand side of the above definition is attained,
and moreover the minimizer u, , has the form

e p (x) = fg,r(|x|>§ (10.12)

for an increasing function f;, : [0,00) — [0, 1] such that f; .(0) = 0 and
Sfer(r) = 1. One can easily check that f; ,(s) = fiear(As) forall A > 0, and
hence I(r,e) = I(r/e, 1) forall r, e.

We will use the notation

d
uy®(x;a,d) =u*(x;a,d)Hfs,r(|x —ail). (10.13)
i=1

Forr < pg, this yields a map with vortex configuration a, d and with nearly optimal
energy. We will usually write simply u’,® when no confusion can result.

Lemma 14. Forany a € 2™ andd € {£1Y* and for r < pg, the map uy’ (- a, d)
constructed above satisfies

2
/ e () dx < W (a,d) + Cn (f) (10.14)
o r
and
n n3
JW®) =y didy, < Cne (1 + 5—2) ) (10.15)
i=1 W-L1(2) “
The proof will show that
n
JWh®) — ZdﬂSai < Cne (10.16)
i=1 Wfl,l(_Q)

if r £ pg/cn for a suitable constant ¢. Throughout the body of this paper we refer
to a function u%(a, d). We define

ui(a,d) =u**(a,d) for r,:= ’0_“

cn

so that in particular (10.16) holds for u$(a, d).
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Proof. 1. To prove (10.14), note that

/eg(u:’e)dx :/ -|w*| dx + Z/ ee(u®)dx. (10.17)
Q 2 2

By (a;)

In B, (a;) = By, u,® = fe.r(|x — a;|)u.(x) and so we compute that

1 1
e = SV forP + L2,V + 5 (f2, = D

Writing f2,|Vu.|* = f2,|VH; +d; I;—_aa-ilz |? as in the proof of Lemma 13, we find
as before that the cross-terms integrate to 0, using the radial symmetry of f; ,. Thus

/ es(u:ﬁ) = / ea(fs r) + — fe L dx
By (a;) B (a;) X —a;l?

+/ f3,|VH 12 dx.
By(a;) 2

(10.18)

The first integral on the right-hand side is exactly I (r, €), by the definition of f ,.
So combining (10.17) with (10.18) and recalling (10.10), we deduce that

/ e () dx=Wg(a, d)+n(7r1n +1(r, 8)) Z/ (fsz,,—l)|VHl.|2.
2 B @)

The integrals on the right-hand side are all negative, and by using (9) we find that

r,e & € 2
/Qeg(u* Ydx £ Wh(a,d)+ O (n (;) )

2. Because J (1) = 0 in £2,(a), (10.15) will follow once we check that

3
-
||J(u:’f)—ndiaa,-||L,~,,*(B,(a,.))gcns(1+e—2), =10 (10.19)

a

We assume for convenience that ¢; = 0 and that d; = 1. We also write f instead
of f¢,. Using (2.10) and the definition of the potential G associated with u,, we
see that

2
T ) = FOxDF (xD— x () = (f ) VG
x| 2 ) Ixl

Writing G = In |x|+ H; (x) in B, (a;) = B;(0), asin Lemma 10, the above becomes

2
JW ) x) = (J;) (le +%-VH1')- (10.20)

It then follows from (10.4) that J (u°) > 0 in B,/ cn(0). Various arguments show
that

/ JW¥)(x) = 7.

B,
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For example, this follows from (10.20) and integration by parts. Thus if Lip(¢) < 1
then

LT (uy*) — 7ol
B,

/B (@) — @ (0))J () (x) dx

A

/ e 1 (ul®) (x)| dx

B,

/ x| J (uy ") (x) dx +/ x| 1V () (x)] dx.
Bpa/Cn Br\Bpa/Cn

Again using (10.20) and arguing as in the proof of Lemma 13, one can check that

f2 ! pa/Cn 2
[ mraman= [ (7) ar=n [ sty s
Bpq/cn Bpy/cn 0

where f = f.,. After integrating by parts and using the fact that f; , = fr.0o =
max{0, 1 — (Ce/s)?}, a short calculation shows that

Pa/Cn
n/ s(f2)/(s)ds < Ce.
0

Finally, from (10.20) and (10.4) it is easy to see that |J(u})| < %(fz)’% in
B, \B,,, and from this one can check (using again f = max{0, 1 — (Ce/s)?}) that

cn\’ Ccn3
/ el 1@l (o)l dx < (—") 2 < &,
B:\By,/cn Pa Pg

Combining the above inequalities, we arrive at (10.19)
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