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1. Introduction

Let My be a compact, strictly convex hypersurface of dimension n > 2, without
boundary, smoothly embedded in R”*! and represented locally by some diffeo-
morphism g : R® D U — o (U) C My C R™"L. We consider the family of
maps p; = ¢ (-, t) evolving according to

0
agp(m,t) ={h(t) - FW(x,t)}v(z,t) 2€U, 0<t<T <00 )

<,0(',0) = Yo,

where W (z,t) is the matrix of the Weingarten map of M; = ¢; (U) at the point
¢t (x), v (z,t) is the outer unit normal to M at ¢ (x) and h () is a global term to
be specified. The function F' should have the following properties:

Conditions 1.1

) FOW) = f(k(W)) where k(W) gives the eigenvalues of VW and f is a
smooth, symmetric function defined on the positive cone

I''={k=(K1,... ,kn) ER" 1 k; >0foralli=1,2,... ,n}.

it)  f is strictly increasing in each argument: 5%: > 0foreachi=1,... ,nat
every point of I'.
iii) f is homogeneous of degree one: f (kx) = kf (k) for any k > 0.
iv)  f is strictly positive on I' and f (1,...,1) = 1.
v) Either:
o n =2
e fis convex, or
e f is concave and one of the following hold
a) [ approaches zero on the boundary of I',
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b) supy, (%) < liminf,_ 51 (%) where H denotes mean curva-
ture, B

¢) f is inverse concave, that is, the function f(x1,...,2,) =
—f (xl_l, .. x_l) is concave.

’ n

For n = 1, in [Ga], Gage considered the flow of curves in the plane subject to
the constraint that the enclosed area remains fixed, while in [P], Pihan considered
the length preserving evolution of curves. In each case it was shown that a unique
solution to the flow problem exists for all time and the solution exponentially
approaches a circle enclosing the same area or of the same length as the initial
curve.

For n > 2, flows with similar F', but with h = 0 were considered by Ger-
hardt ([Gel]), Urbas ([U1,U2]) and Andrews ([A1,A2,A4,A6]). Various flows with
nonzero h (t) have been considered, particularly for practical applications, and
short-time existence of solutions is well known ([GG]). However, there are few re-
sults to date where h (t) involves curvature integrals over the evolving hypersurface.
The main such results have

nF (W) = trace (W) = H,

that is, globally constrained mean curvature flows. In 1987, Huisken studied in
[Hu2] the volume preserving mean curvature flow, taking

B fMt Hdp
fMt dp

where dpp = p (z,t) do denotes the surface area element of M;. He showed that
under the flow, the evolving hypersurface converges exponentially to a sphere en-
closing the same volume as M. Later, in [M1], the author obtained a similar result
for the surface area preserving mean curvature flow, while in [M2] he generalised
these results, taking

h(t)

Jor, HEx41dp
f]wt Ek:-‘rld:u ’

foreach k = —1,0,1,... ;n — 1, obtaining globally constrained mean curvature
flows which preserve each of the n + 1 mixed volumes of M;. The mixed volumes
of a convex hypersurface M can be written as

hy (1) =

Vol (P) k=-1
{(n+1) ()} [y Erdy k=0,1,...,n—1,

where @ is the (n + 1)-dimensional region contained inside M, 0& = M. Here,
forany [ = 0,... ,n, Ej is the lth elementary symmetric function of k1,... , Ky,
the principal curvatures of M,

Vn—k (45) =

1 =0
E, =

Zl§i1<...<il§nﬁilﬁi2'”Hil lil, , N
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The cases k = —1 and k = 0 correspond respectively to the volume preserving
mean curvature flow and the surface area preserving mean curvature flow. For
notational convenience we generally omit the argument @ of the mixed volumes.

In this paper we investigate more general mixed volume preserving curvature
flows, proving the following theorem:

Theorem 1.2 Let My be as stated earlier and suppose F' satisfies Conditions 1.1.
Then the evolution equation (1), with

Jar, FOV) Biyrdp
f]wt Ek-‘rld/“j“

has a smooth solution M for all times 0 < t < oo, and the M,’s converge, as
t — oo, in the C*°-topology, to a sphere with the same value of V,,_i, as M.

h(t) = he (t) =

2

We remark that in practical applications it would be interesting to consider sim-
ilar flows with different global functions h. Curvature evolutions are often used to
model moving interfaces where the term h represents the bulk free energy difference
between two materials. This quantity is temperate dependent, so in a controlled en-
vironment it could be written as a function of time. The interested reader is referred
to the works of Giga and Goto ([GG]) and Gurtin and Jabbour ([GJ]) for practical
applications.

Our analysis follows the framework of [M2]; we make modifications to allow
for the more general F. In particular, we need to use more sophisticated results
for fully nonlinear elliptic and parabolic partial differential equations to establish
long-time existence of solutions to the flow equation. We also give an application
of our new flows: using specific choices of F' and h we give a new proof of the
Minkowski inequalities of convex geometry. We hope that in the future other useful
results can be obtained using flows which fit our conditions.

The author would like to thank Ben Andrews for his interest and advice regarding
this work, particularly his suggestions regarding existence. He would also like to
thank the referee for valuable comments and suggestions and John Buckland for
useful discussions. Finally, the author is grateful to the Centre for Mathematics and
its Applications at the Australian National University for its support.

2. Notation

We will use similar notation as in [Hu2,U2,A4] and [M1]. In particular, g = { 9ij 1,
A= {hjj}and W = {hlj} denote respectively the metric, second fundamental
form and Weingarten map of M. The mean curvature of M, is

H=g"h; =h’
and the norm of the second fundamental form is
|A|2 _ gijglmhilhjm — h_]lhjl

where ¢* is the (i, j)-entry of the inverse of the matrix (g;;). Throughout this
paper we sum over repeated indices from 1 to n unless otherwise indicated. Raised
indices indicate contraction with the metric.
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We will denote by (F“ ) the matrix of first partial derivatives of F’ with respect
to the components of its argument:

0

Similarly for the second partial derivatives of F' we write

32
@F(A + sB)

We will also use the notation

. of
filr) = 5 (k).

Unless otherwise indicated, throughout this paper we will always evaluate partial
derivatives of F' at W and partial derivatives of f at x (W).

Several function spaces and associated norms on S and on S™ x [0,T) will

be needed. These are as used, for example, by Urbas in [U1] and [U2]. For k£ € N,
C* (S™) is the Banach space of real valued functions on S™ which are k-times
continuously differentiable, equipped with the norm

llullgr gny = Z sup ’vﬁ“"
181<k 5"

= F* (A) By
s=0

= Fkl’rs (A) Blers-
s=0

o*f

(k) and f” (k) = Drir

Here (3 is a standard multi-index for partial derivatives and V is the derivative on
S™. We further define, for o € (0, 1], C* to be the space of functions u € C* (S™)
such that the norm

B |VAu (z) — VPu (y)|
[ullgr.ogny = llullgrgny + sup  sup &
\ﬁ|=k$7y c s |z — ZU|

TFy

is finite. Here |x — y| is the distance between x and y in S™.

On the space-time S” x I, I = [a,b] C R, we denote by C* (S x I the
space of real valued functions u which are k-times continuously differentiable with
respect to x and [g] -times continuously differentiable with respect to ¢ such that

the norm
”uHCk(S"XI): Z sup ‘V'GDtru|
81+2r<k ST

is finite. Here [g] is the largest integer not greater than g We also denote by

C* (S™ x T) the space of functions in C* (S™ x I) such that the norm

||u||ck,a(Sn><I) = ||u||ck(SnXI)

|VﬁD{u (z,8) — VPDu (y7t)|

+ sup sup
Bl+2r=k (,5), (y,t) € S" x I (|x —yl* + s - tl)
(1'75) 7é (yat)

is finite.
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3. Some time independent facts

We first state some results for symmetric functions of the eigenvalues of matrices.
The first theorem, proofs of which appear in [A4] and in [Ge2], allows us to seam-
lessly swap between derivatives of F' and derivatives of f. We denote by Sym (n)
the set of all n x n real symmetric matrices.

Theorem 3.1 ([Ge2,A3]) Let f be a C? symmetric function defined on a symmetric
region 2 in R". Let 2 = {A € Sym (n) : k (A) € 2} and define F : 2 — R by
F(A) = f(k(A)). Then at any diagonal A € 2 with distinct eigenvalues, the
second derivative of F in direction B € Sym (n) is given by

kl,rs _ 3 fk - fl 2
F*" By Brs = ;flekkBll +2 ; p— Bi;.

We immediately have the following Corollary.

Corollary 3.2 Suppose W has distinct eigenvalues ;. Then F is convex (concave)
at W if and only if f is convex (concave) at k (W) and

u>(g)0fomui7éj.

Ki — Kj
Corollary 3.3
1) If F satisfies Conditions 1.1 and F is convex (concave) at WV, then at this VV,
F|AP? = HEF hy k™ < (>)0.
ii) If F satisfies Conditions 1.1 and F' is concave at W, then at this W,

FC — |A]? F¥ by > 0.

Remarks

1. Above we are using the notation H = ), x;, AP = Y, rfand C =Y, k3
because of course later we wish to apply this inequality where WV is the Wein-
garten map of our evolving hypersurface.

2
2. The inequality of part ii) above plays the same role as HC — (|A|2) > Ointhe
analyses of mean curvature flows in [Hul,Hu2,M1] and [M2]. The inequality

of part 1) does not say anything for mean curvature flow.
Proof of Corollary 3.3.
i) We compute using the Euler relation
F |A\2 —HF"h,, = Z (fmm?*/ijfm@

i,
=3 anj (fﬁfj) (kj—ki) = -3 Zmnj (/»@—/5) (ki—kj)?
I i i hy
where we have symmetrised in ¢ and 7. The inequality now follows using Corol-
lary 3.2.
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ii) We compute similarly

. 1 . , . .
FO | AP Pyt = 2 3 ( Firib® + firgnd — fon2n? — fj,{?,gg)
1#]
1 , ,
=3 Zfimj (fz‘fij - fjfii) (kj — ki) >0,
i#]
again using Corollary 3.2. O

The inequalities of the following Lemma are derived in [U2] for concave F'.
For convex F' we get the opposite signs.

Lemma 3.4 For any convex (concave) F' satisfying Conditions 1.1, forall k € T,
D) f (k)= (<) 1 H,
i) S, fu = trace (F’fl) < ()L
Next we state a result of Andrews, concerning compact, convex manifolds M
with suitably pinched curvatures.

Theorem 3.5 (Andrews, [A1]) If a smooth, compact, strictly convex manifold M
satisfies everywhere the pointwise curvature pinching estimate

Rmax < Cl"f’min

for some constant Cy < oo, then the outer radius (circumradius) py of M satisfies
p+ < Cap_

where Cy = (”—j;) C1. Here p_ denotes the inner radius (inradius) of M.

Using this theorem we can obtain a lower bound on the inradius of M in terms
of any of the mixed volumes of M.

Corollary 3.6 Let M be as in Theorem 3.5. Then for any l = 1,... ;n+ 1, the
inradius and circumradius of M satisfy

1 1

: . )l ( . )l

> — and <C ,
= Cs <wn+1 Pr =" Wnt1

where wy, 1 is the volume of the (n + 1)-dimensional unit ball.

Proof. We prove the inradius case; the circumradius case is similar. A sphere with
the same value of V; as M has radius p, given by

P =< Vi ) 3)
Wn+41

(The notation p, is used to be consistent with Sect. 9.) By the monotonicity of
mixed volumes, the smallest sphere containing M must have radius p; > pso, SO
using Theorem 3.5,

P NS YA
p__02p+_C2Poo—C2 Wny1) 5
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4. Evolution equations

We compute the evolution equations for various geometric quantities associated
with M, evolving under (1).

These equations are easily derived, similarly as in [Hul] and [A1]. In Sects. 4
to 6 inclusive, unless otherwise indicated V denotes the gradient on the evolving
hypersurface M;.

Lemma 4.1 Under the flow (1),
) 2gij=2(h—F)hy iv) Zv=VF,
i) 599 ==2(h—F)h', v) Shij=V;V;F+ (h—F)hph™,
iii) 24 = (h—F)Hy, vi) 20, = V'V, F — (h— F)h', h™.
We will denote by £ the operator given by L) = F*'V/;, V4. Condition 1.1,

ii) ensures L is an elliptic operator. In the case of mean curvature flow, £ is just
the Laplace-Beltrami operator on M;.

The following evolution equations are also easily computed, similarly as, for ex-
ample, in [A1]. We use the Codazzi equations, the Gauss equations and interchange
second covariant derivatives in parts ii) and iii).

Lemma 4.2 Under the flow (1),

i) 2F=LF—(h—F)F"h,h™,

i) Zhi=Lhi+ f““vihklvjhm + J_J“klhkmh";hij + (h = 2F) hip b,

iii) 2h% = Lhi; + FFrsVihg Vb, + FF g b — hid ™,

iv) ZH = LH+ FFrsN b Vihe, + F¥hy k" H — h| A%,

V) 2 (E)y=c(%) +%Fkl=mvihklvihm + 2FMVFY (5)
s (FIAP = HE ™).

The following lemma is a straightforward consequence of the definition of
mixed volumes, as, for example, in [A3], along with (1).

Lemma 4.3 For any flow of the form (1),

i+1 h—F)E 1=0,1,...,n—1
i Eld:u = ( + )fMt( ) l+1d'u 07 3 ,n
M, 0 l=n.

We then see immediately:

Corollary 4.4 If we set h = hy as given by (2), then the flow (1) preserves
fMt Ekdu.
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It is often beneficial to reduce (1) to a scalar parabolic equation on S™ (up to
tangential diffeomorphisms). One appropriate scalar quantity to consider is the
support function of M,.

Definition The support function of My, w : S™ x [0,T) — R, is defined by

u(z,t) = {p(x,t),v(z,1)).

The support function gives the perpendicular distance to the origin of the tan-
gent plane to M; at ¢ (z,t). We complete this section by computing the evolution
equation for u.

Lemma 4.5 Under the flow (1), the support function of M; evolves according to

%u = Lu+ F*hyh™u + (h — 2F). (4)

Proof. Using (1) and Lemma 4.1, iv),
0 0 0

We compute similarly as in [Hu3],
Lu = FF'Y, ((Vip,v) + (p, Vi)
= FHV, (0, K} Vi)
= F¥ {(Viip, K"V m®) + (0, (Vih"}) Vi) + (0, B Vi Vi) }
= FFhy + <<p, Fklvmhklvm¢> — FR (o By )
= F + (p,VF) — FFhy k™,

Substituting into (5) for (¢, VF') gives the result. O

5. Preservation of convexity

To show long-time existence and investigate the long time behaviour of the evolving
M, we will require the a priori estimates of the following two sections.

We require the following generalisation by Andrews of Hamilton’s maximum
principle for tensors from [Hal].

Theorem 5.1 (Andrews, [A4]) Let S;; be a smooth time-varying symmetric tensor
field on a compact manifold M (possibly with boundary), satisfying
0
ot
where a*' and v are smooth, ¥V is a (possibly time-dependent) smooth symmetric
connection, and a*" is positive definite everywhere. Suppose that

Sij = a’“VleSij + u’“VkSZ-j + Nij

Nijv'v? + sup 2a™ (2w VS0 — wiw] Spg) > 0
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whenever S;; > 0 and Sijvj = 0. (Here the supremum is over all matrices w.) If
Sij is positive definite everywhere on M at time t = 0 and on OM for 0 <t < T,
then S;j is positive definite on M x [0,T).

Theorem 5.2 [f initially hij > éngj for some € > 0, then hij > 5ngj, on [0,7T),
wheree = ¢ (n,&,F) > 0.

Proof. First consider the case of n = 2. As in [A6], we can obtain the pinching
result without requiring F' to be convex or concave. Consider the quantity

2|A]° — H2
T Hr

a function of the eigenvalues of V' with corresponding

QW)

(raynz) = =5,

1,K2) = ——— 5.

(k1 + K2)”

@ is symmetric, homogeneous of degree zero and evolves according to
9 e . .
Q= LQ+ (QUEMT = FYQH™) Vit Vit — hQV i (6)

Since Q” Rim h"; > 0, the same maximum principle argument as in [A6] gives
that the supremum of () is nonincreasing in time, so the pinching ratio
Ka 2
k11—
is also nonincreasing. The result follows.

Now suppose n > 3. If F' is convex, set Sij = hij — éngj. Using Lemma 4.2
we compute

a i i 7
58 = LS’ + N,

where
N = FH N gy Vg + F k757 + (S g = 0,075 )

In this case we don’t need the full force of Theorem 5.1; we just make the obvious
generalisation to Hamilton’s maximum principle from [Hal] to accommodate the
elliptic operator £. Now suppose v is a null eigenvector of .5; at (z0,to) for some
first time ¢o > 0. Then, choosing coordinates such that (hlj) = diag (K1, ... ,Kkn)
at this point, using the convexity of F' and the Euler relation we see that

Nijvivj > &h|v|? { (Z fmf) - §F2} = h|o|? Zfzm (ki —EF) >0,

since at (xo, tg), EF is the smallest eigenvalue of (hij), with corresponding eigen-
vector v. The result follows by Hamilton’s maximum principle and so in the case
of convex F' we can actually take ¢ = €.
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Ifn > 3, F'is concave and F'satisfies Condition 1.1 v), ¢), then we proceed sim-
ilarly as above, except that we need to use Theorem 5.1. To fit Andrews’ framework
in [A4] it is more convenient to set S;; = h;; — £H g;;. We compute

0

ESM = ESij + Nij,

where this time
Nij = F‘kl”"svihklvjhm — égiijl’rsvphklvPhrs + Fklhkmhn;SU
+ (b= 2F) b Sy + 20 (935 | AP = Hhi ) . (D)

This is exactly the same as in [A4], except of course for the h terms. At a null
eigenvector of S;; the first of these terms vanishes, while for the second we estimate

AP = K2 4.+ K2 > i (51 4 -+ Rn) = EHZ,

so the last term of (7) in the brackets is nonnegative. Since F' is inverse concave,
Theorem 4.1 from [A4] gives that at the null eigenvector,

(F’ukl,rs vihklvj s — égijﬁkl’rs vphklvphm) vivd

+ 2sup FF (208V 80" — whwf Spe) > 0.

Hence Theorem 5.1 gives that h;; > £H g;; on [0, T'). Finally Lemma 3.4, i) shows
that we may take € = n€ to give the required result.

If n > 3, F'is concave and satisfies one of the other conditions, then, as in [A1],
we consider the evolution of the quantity % From Lemma 4.2, v) we have

o (H H 2 . H
7 (%) <2 (F) + 5w (5).

where we have used concavity of F' and Corollary 3.3, 1). It follows by the same
maximum principle argument as in [A1] that there is a ¢ = ¢ (F, M) such that for
all 7 and j,
S<e ®)
Kj
at every point of M;. In particular, this means that for all j,

1
Kj 2> - imax,

from which we infer using Conditions 1.1, i) and ii) that at every point of M,

hence the result. a

We now list several important corollaries. Applying Corollary 3.6 to M; and
recalling Corollary 4.4, we see that
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Corollary 5.3 Fort € [0,T), the inradius p_ of M, satisfies

p— >r; (n, F, My) > 0.

Remarks

1. In our earlier paper, [M2], we used pinching together with the Minkowski in-
equalities to obtain a lower bound on p_. Here we use Theorem 3.5 instead
so that later we may use specific cases of our flow to prove the Minkowski
inequalities.

2. Of course we can also get an upper bound on the circumradius of M, using
the other result of Corollary 3.6, however we will not need this in view of
Corollary 5.6.

Later we will need the following estimate, as used in [A1].

Corollary 5.4 There is a constant ¢ = ¢ (n, F, My) such that, fort € [0,T), we
have the estimate

F*hph™ > cF2,

Proof. Using Theorem 5.2 and the Euler relation, we compute at any point of M,

Fklhkmh"f = fmf > chmi = cF?. 0

Remark For convex F' satisfying Conditions 1.1, Theorem 5.2 is not needed to
establish such an inequality with ¢ = 1. We will use this later in the proof of
Corollary 9.3.

Also as in [A1], curvature pinching implies control on the first derivatives of F':

Corollary 5.5 There are constants 0 < C' < C, depending only on n, F' and M,
such that, fort € [0,T),

Cld< F(W(z,t)) <Cld.

Our final corollary of this section concerns the support function of the evolving
hypersurface M;. A result of Chow and Gulliver from [CG] concerning parabolic
equations on S™, applied to (4) in a very similar way as in [M1] and [M2], gives

Corollary 5.6 Fort € [0,7),

i) thereisac= c(My,F) such that |Vsnu| <cg
ii) thereisad = d(My, F') such that My C Bq (O).
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6. Upper bound on F

By Corollary 5.3, forany ¢ € [0, T), there is aball of radius r; (n, F, My) contained
inside @;. However, for an upper bound on F' we need to show that a ball with fixed
centre remains inside the evolving @, for a short time.

Lemma 6.1 If Bys (po) C Py, for some ty € [0,T), then Bas (po) C Py for
t e {to, min (to + %, T)) where C = C (n, F, My) is the constant of Corol-
lary 5.5.

Proof. We proceed similarly as in [M2] for the mean curvature bound, comparing
M, evolving by (1) with a sphere shrinking under mean curvature flow. As we
are now working with the fully nonlinear operator £, we scale the speed of the
shrinking sphere appropriately so we may use Corollary 5.5.

For convenience, let py = O, the origin in R"*! and assume M, encloses O.
The radius of the evolving sphere 0B,., () (O) satisfies

drp _ v
dt

B
B

with the constant scaling factor v > 0 to be chosen. With initial condition 5 (tg) =
44, this ODE has solution

rp (t) = /1602 — 2v (t — to).

The sphere shrinks to Bas (O) by time ¢ = to + %. Set g (z,t) = | (z,1)]* —
7% (t). We compute

Lg =2F" (ViVip, o) + 2F* (Vip, Vig) = 2(Lep, @) + 2F%.

Now . )
Lo =FMY . Vip=F¥hyv=—Fu

by the Euler relation, so therefore
Lg=—2Fu+2F%
and we compute

99 _
ot
= Lg — 2F% 4 2hu + 2v.

2(h—F)v,p)+2v=2(h— F)u+2v

Using now Corollary 5.5, we observe that at any point of M,
F* = trace (Fkl) <nC
and so if we take v = nC, then

dg
- >
ot = L9,
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where we have also used that h,u > 0. Since g(x,t9) > 0, it follows by the
maximum principle that g(x,t) > 0, and hence Bas C Py, for ¢ € [to, min(to +
662 :

2=, T)) as required. O
Remark Although it may at first appear in the above proof that we are comparing a
fully nonlinear flow with a quasilinear flow, Conditions 1.1, iii) and iv) show that,

for a sphere,

1
F=-H,
n

that is, for a sphere, our fully nonlinear F' degenerates to a multiple of the mean
curvature.

Now as in [T,A1,A3] and [M2], we consider the function Z = %, for a
constant § to be chosen later. Its evolution equation is straightforward to compute
using Lemma 4.2, i) and Lemma 4.5.

Lemma 6.2 Fort € [0,T),

QZ =LZ+ 2 FRuv, Z —

Fklhmhm
ot (u—20) (u—2s) I

h -
ST LA v

Corollary 6.3 Aslongast € [0,T) and u > 26,

) 2
— 7 <
517 <L+ g

F*hyh™Z.

FMN v, Z + (2 - ¢6°Z) 22,
where ¢ = ¢ (n, F, My) is the constant of Corollary 5.4.
Proof. We neglect the h terms in Corollary 6.2 and on the last term we use Corol-

lary 5.4 and our assumption on . ad

By a very similar maximum principle argument as in [M2], using Corollary 5.3,
Lemma 6.1 and Theorem 5.2, applying Lemma 3.5 from [Ha2] to Corollary 6.3
yields

Theorem 6.4 Fort < [0,T),

1 3
< — JE—
F (W (x,t)) < max (35 maﬂxF, C52d>,

where ¢ = ¢ (n,F, M) and d (n,F, My) are the constants of Corollaries 5.4
and 5.6 respectively and 0 = 7, where r; = r;(n, F, My) is the constant of
Corollary 5.3.

Inserting this estimate into (2), we immediately obtain

Corollary 6.5 h (t) < c(n, F, My) fort € [0,T).
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Hence the speed of the evolving hypersurfaces is bounded.

Corollary 6.6 Fort < [0,T),
9]
’aﬂ < ¢(n, F, M)

We also see that the curvature of M; remains bounded.

Corollary 6.7 Fort € [0,T),

|A]? < ¢(n, F, My).

Proof. In the case of convex F, this follows immediately from Lemma 3.4, i).
For concave F', we instead use the curvature pinching result. Indeed, choosing
Kj = Kmin in (8), we have for any 7,

Rg < CRmin < cl

by Conditions 1.1, i) and ii). Hence the result. O

7. Short-time existence of a solution to the flow equation

We may parametrise My in terms of its support function ug by g : S* — R+,
where

vo (z) = uo (z) x + Vug ().

In this section V denotes the gradient on S™. By adding a tangential diffeomorphism
to the flow (1), we can ensure that the parametrisation of M,

p(z,t) =u(z,t)x + Vu(x,t),

is preserved under the flow and x is the normal vector to M; at ¢ (x, t) at all times.
The corresponding initial value problem for u is then

ou
Frie h(t)— F (W)
u (-, 0) = ug,

€))

where W = (V2u +1 u) ~' This expression for the Weingarten map in terms of
the support function is easily derived, as, for example, in [U2]. Replacing h, given
by (2), by any C*% function g : [0,7) — R satisfying g (0) = h(0) > 0, we
consider the family of modified initial value problems

0

ol = g(t) = F (W) = F (t, Vug, Vuy)

(10)
Ug ('a O) = Uo,

where W, denotes the Weingarten map of the associated hypersurface. In view of
Condition 1.1, ii), (10) is a parabolic equation, for which short-time existence via
the implicit function theorem is well known. In particular, if uy € C*® (S") then
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we have a unique solution u, € C%% (S™ x [0, 7)) (see, for example [GG]). Note
that uniform parabolicity of the modified problem follows by the same arguments
as in Sect. 5; in particular, we get an analogue of Corollary 5.5.

A routine fixed point argument then yields a solution u € C*< (S" x [0, 7))
to (9), with h € C% (][0, T)) given by (2). We remark that the smoothness of the
solution u,4 to the modified problem is just sufficient for the second derivative of
to be bounded for a short time. This in turn is sufficient in the fixed point argument
to show that the operator P given by

. JFOW)Ekqdu
P(g) = hg:= [ Eendn

maps a suitable closed convex set in C% ([0, 7)) into a precompact subset of
itself. Again note that all the quantities in the definition of P are associated with
the modified problem.

Uniqueness of the solution u follows by a small modification of the standard
argument for nonlinear PDEs to incorporate the global term as a ratio of integrals.

8. Long-time existence

Since we have F' in place of H, we cannot use the induction argument of Hamilton
as in [Hal,Hul,Hu2,M1,M2], etc, to obtain uniform estimates on all orders of
curvature derivatives and hence smoothness and long-time existence of the solution
to (1). Instead we use a more PDE theoretic approach. Some similar ideas were used
by Urbas ([U1,U2]) but, to avoid differentiating h(¢) until late in the argument, we
use a perturbation result of Caffarelli for a class of fully nonlinear elliptic PDEs
([Ca]) and some recent results of Andrews on time continuity for the parabolic
problem ([AS5]). The results of this section are first obtained locally in space and
easily extended to the whole S™.

For concreteness and ease of computation, in this section we will adopt a local
graph representation of the solution hypersurface. Locally, let ¢ : U C R™ x
[0,T) — R"*! be given by

4 (f,t) = (xv Z (xvt)) .

Incorporating a tangential diffeomorphism into the flow (1) to ensure that this
parametrisation is preserved, we find

0z
o = 1+ |Dz|* {h(t) — F (W)}, (11)
where D denotes the derivative on R".

In graphical coordinates, the matrices of the inverse metric and Weingarten map
are given by
DizDiz

gij =¥ —
1+|Dz?
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and
, 1 , DizDF
hlj = (51’“ — Z’Z) DyDjz
\/1+|Dz|? 1+ [Dz]

respectively. It is easy to see that under the flow (11), the corresponding evolution
equations for z and F' can be written as

aZ ik T
5= RE,; (W) DyD;z + mh (t) (12)

and

OF 4 e
a9 "Fij (W) DyD;F — g Fij (W) I};DiF
— (h— F) g™ g"™Fij W) hithjm, (13)

where I’} ; are the Christoffel symbols of the connection on M.
Noting as in [U1] that the matrix product g‘lF = gFg, where

DizDiz
\/1 +|Dz)? <1+ \/1+ |D22>

we see in view of Corollaries 5.5 and 5.6 and convexity, equations (12) and (13)
are uniformly parabolic. Furthermore, by the same results, together with Theo-
rem 6.4 and Corollaries 6.5 and 6.7, equations (12) and (13) have bounded, mea-
surable coefficients. A result of Krylov and Safonov from [KS] therefore gives
z € CY (U x[6,T)) and FoW € C% (U x [5,T)), for any § > 0, where
a = a(n, My). Actually, « also depends on 6, but we take a small fixed § here.
Importantly, the bounds on the corresponding Holder norms are independent of 7.
Now for any ¢y € [6,T) let v, : U — R be given by

gij =4 —

1 0
UVt (J)) = 2&2(1),&)).
\/1+4 |Dz (z,to)]

Recalling (11), the Holder estimate for F' implies vy, € C%< (U). We consider the
corresponding elliptic PDE

G (D2z (z,t0) ,2 (:r,to)) = vy, (z)
where
G (DQZ (x, to) , 2 (l’,to)) =h (to) —F (W (IL‘,to)) .

Set
G(N,z) =G (N,z(z,t0)),
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where G incorporates the Bellman extension of F.! This extension allows all sym-
metric matrices [V in the argument of GG, not just positive definite matrices. Explic-
itly, for a given symmetric matrix N = (N;;), set

Then in the case of concave F, the Bellman extension F' of F is given by

)= e, 050+ #406) ().

while in the case of convex F, F takes the form

F (iﬁ]) = (hijl)lfs+ {F (hij) + FH (hij) (?lkl — hkl)} .

Here S is the set of all positive definite matrices. Notice that since F' is homoge-
neous of degree one, these extensions simplify to

inf(hij)es+ Fkl (hi]-) hiw ~ for F concave,

SUP (4 Yes, FKl (hij) hy, for F convex.

The Bellman extension preserves convexity or concavity and importantly, Fis
uniformly elliptic, in view of Corollary 5.5. It is now straightforward to check that,
using the smoothness of F' and Corollary 5.6, 1), the elliptic equation

G (D?z (z,t0) , ) = vy, ()

satisfies the conditions of Theorem 3 from [Ca]. This theorem gives that z (-, o) €
c?e (U).

Spatial regularity of z at each ¢ty € [0, 7") now implies time regularity of first
and second spatial derivatives of z, by the parabolic maximum principle argument
of Andrews in [A5]. Once again, bounds on the corresponding Holder norms are
independent of T'. Together with the Holder continuity of z, we therefore have that
W, Ey+1, 9i; and p are Holder continuous in time. Using these results and again
the Holder continuity of F o W we see therefore that h € C%% ([5,T)). Thus
% ¢ 0% (U x [6,T)). Hence z € C* (U x [5,T)).

For higher regularity, first observe that the Krylov-Safonov Harnack inequality
([KS]) applied to (13) together with Theorem 6.4 yield

F>C* (n,My) >0
on U x [0, T). Theorem 5.2 then gives
ki > EC™,

so, together with Corollary 6.7 we see that under the flow, after time J, the principle
curvatures remain within a compact subset of the positive cone I". Hence second and

' T would like to thank Professor Neil Trudinger for suggesting the Bellman extension.
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higher order derivatives of F' remain bounded under the flow, so standard Schauder

estimates (for example, Theorem 4.9 from [Li]), yield = € C* (U x [§,T)).
Extending these local results to the whole of S and combining with our short-

time existence result we have therefore back in terms of the embedding ¢ of M,

@ € CH(S" x [0,T)).

The independence of these results on 7" implies that our solution can be extended
smoothly up to time 7', then the short-time existence result gives existence on a
slightly longer time interval. Hence 1" = oo. Uniqueness is clear via uniqueness of
the short-time solution.

9. Exponential convergence to the sphere

We first show that the solution of (1) is converging to a sphere, using a suitable
geometric quantity which is monotone under the flow. In view of Corollary 4.4, the
radius po, of the final sphere can be written in terms of V,,_, (P¢) using (3).

In the case n = 2, again similarly as in [A6], we can apply the strong maximum
principle to (6) to see that the pinching ratio is strictly decreasing unless M, is a
sphere.

We need to use different monotone quantities for n > 3. For the case of convex
F it is useful to consider the quantity %, as in [Chl], where K = det W is the
Gauss curvature of M;. It is easy to compute the following evolution equations
using Lemma 4.2, where from now on V denotes the gradient on M.

Lemma 9.1 Under the flow (1),

H %K K — %Fklkale — KFlekhi_,ivlhim 4 nKFklhkmhn;
FR M by, — hHE,

i) 2F" = LF" —n(n—1)F"2FHV FV F
—n (h = F) F* FX by 7,

where h™" denotes the inverse of the second fundamental form.

Corollary 9.2
0 (K K % K K e _
- | = = e - —1p Rl il Jh
ot (Fn) ﬁ(Fn)+w Vk <Fn>+Fnhlj thlv h'ra
K .. . _ . . . .
t+ gz F g bl (FVRhPT — WPV F) (FV RS — h* V. F)
14
hK .kl m
+ (nF B l—HF)

where wk = FF {”T”VIF — %VZK}.
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Proof. The result follows from the previous lemma and the identities

ﬁhpqlh (FVhP" — hP"V i F) (FV h9% — h95V, F)

Fn K K 1 o i
= —= Vi < > \Y (Fn> = 5 VEEVIK = Vihi, Vib'™

and
1 . . K . K K
T FMVEEVIE = 2PV (Fn> VK — F"F*v, ( ) \Y (Fn>

n2K?

+ Fn+2

FRYLFV F. o

Remark The above identities are generalisations of those used by Chow in [Chl].

Corollary 9.3 In the case of convex F, we have, with w* as above,

o (K K . K
HE)e(E) () o

Proof. By strict convexity of M;, K > 0 and (h;;') is positive definite. By
Condition 1.1, iv), F' > 0 and so by Condition 1.1, ii), we may neglect the norm-
like term of (14). By convexity of F' we also neglect the F term. Finally for the other
term we first compute using the Euler relation and the Cauchy-Schwarz inequality

so therefore by Lemma 3.4, ii),
F? < FMhyh".
Then in view of Lemma 3.4, i), we have

nF¥ k™ — HE > nF? —nF? =0,

so the corresponding term from (14) can also be discarded. ad
Corollary 9.4 Inthe case of convex F', the function % is strictly increasing unless

My is a sphere.

Proof. Applying the weak maximum principle to (15),

o () 5 (£
win () =1 ()
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Furthermore, by the strong maximum principle, if the minimum is attained at some
(z0,t0), to > 0, then % is identically constant. If this is the case, then substituting
into (14) yields

0= KFMh thy (FVhP" — h’"V,F) (FV k% — R4V, F)
+ KF2RG FM 5 00V hy + WKF (0 s — HF)
Since each of these three expressions is nonnegative, each must be identically equal

to zero. That the last expression in brackets is equal to zero means that at any point
of M, ts

0=>" (fi’f? - f'”vifjf@j) =y (fiffi - fjfij) (ki = £;) -
0,J i#£]
Now for any pair 7 # j with x; # &, the corresponding term in the sum is strictly
positive, by Corollary 3.2. But a sum of such terms cannot be equal to zero, so we

conclude that we must have had x; = ~; for all 7 and j. Hence the hypersurface
M is umbillic and therefore a sphere. a

Next we consider the case of concave F'. A useful quantity to consider now is
IA\

due to the convexity of the numerator in the principal curvatures. It is straight
forward to compute the following evolution equations using Lemma 4.2, i) and ii)
and Lemma 4.1, ii).

Lemma 9.5 Under the flow (1),

) Z|AP = LA = 2FMN L WV Ry + 20 FRTSN 0V Ry
+2FR k™ | A — 20C,
i) 2F2=LF? - 2FMV, FV,F —2F (h — F) F*hy,, ™.

Corollary 9.6

0 ‘A|2 |A| kl ‘A| 7, kl,rs
a <F‘2 =L F2 —|—FF Vi F2 V1F+ hJF Vi hk:lv hrs

2 . .
- ﬁFklgpqg”’ (FVkhpr — hpe Vi F) (FVihgs — hgs Vi F)
(16)

2h . .
- (Fc A F* gk l).

Remark The norm-like term appears as a generalisation of the corresponding iden-
tity used by Chow in [Ch2].

Corollary 9.7

4] 4] rg, (1Al
at< ><L‘<F2>+FFV<F2>VZF (17)
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Proof. Clearly we can neglect the norm-like term, and the F term by concavity.
We can also drop the last term by Corollary 3.3, ii). ad
Corollary 9.8 In the case of concave F, the function ‘?‘; is strictly decreasing
unless My is a sphere.

Proof. Applying the weak maximum principle to (17),

A s e W

Furthermore, by the strong maximum principle, if the maximum is attained at some
2
(z0,t0),to > 0, then |?2 is identically constant. If this is the case, then substituting

into (16) yields

0= F2hid FRSY 1y by — hF (FC — AP F’”hkmhﬂ;)
— FRgPagms (FV hpyr — hpe VE) (FV hgs — hesViF) .

Since each of these three expressions is nonpositive, each must be identically equal
to zero. That the second expression in brackets is equal to zero means, using Corol-
lary 3.2 in a very similar argument as in the case of convex F, that at any point
of My, all the principal curvatures are equal, so we again conclude that M, is a
sphere. a

Now we show exponential convergence of the solution of (1) to the sphere,
whether F' be convex or concave. As in [M2], we now write M, as a radial graph,
setting

p(z,t)=p(zt)

for z € S™. Incorporating a tangential diffeomorphism to the flow (1) to ensure
that this parametrisation is preserved for all time, we find

%0 L (2 1voP)" (h-p)
where V is the gradient on S™. Setting p = po (1 + £7), the linearised equation
about the stationary sphere solution with radius p. is

on 1 n
D_ - (A - nde),
ot np%o< e |Sn|/5n”“>

where A is the Laplacian on S™. This equation is the same as that for the mixed
volume preserving mean curvature flow in [M2], except for the factor % due to
Condition 1.1, iv). The same argument as in [M2] and [A3], using Theorem 9.1.2
of [Lu], gives that the M;’s converge exponentially to the sphere with the same
value of V,,_ as M. This completes the proof of Theorem 1.2.
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10. A proof of the Minkowski inequalities

The Minkowski inequalities are special cases of the Aleksandrov-Fenchel inequality
for mixed volumes: for a convex set ® C Rl and0 < k <l <n+1,

VE (@) <witVi(9), (18)

where w,, 11 is the volume of the (n + 1)-dimensional unit ball. We can prove these
inequalities using particular flows in the class considered in this paper.
Set F(W) = B(%)O‘, where 1 < k < I < n are fixed and o = ;- and

n+1—1
8= ((kﬁl)/(lfl))ﬁ are chosen so that F' satisfies Conditions 1.1 iii) and iv)
respectively. It is shown in [A4] that such F’ satisfy Conditions 1.1. By Lemma 4.3,

d
— En_id
dt /Mt K
=(n+1-k) (h (t) o Ernpi-rdp — /M EnfllErlli(fkd:u’> 19)

and

d
r En—ld/’b
dt M,

10 (00 [ Bridn— [ EREEL ). 00)

In view of (20), for a flow which preserves V;, we take

1—
fMt Enﬁszffﬂfkdu
fIVIt En—‘,—l—ldlu

ht) =

Equation (19) then becomes

f]wt En-‘rl—ld/“[’ i

B, _pdp = Epi1_1d E7e B . d
('I’L-’-l—k) dt M, kO " +1-k M/M, n+1—-1"n+1-k H

- En+1—zd:“/ E;flflErlzi?*kd“'
M, M
21

This is nonpositive; by the Holder inequality

1 @
oF1 a+1
/ Epp1-rdp < (/ E;ﬁllkEnflldu) ( En+1ldu>
M, M, M,

and

o —
M,

< Eotl BT d o E d o
— n+l—kEnt1—1OH n+1-10H .
M, M
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So our choices of F and h give a flow which preserves V; while V}, does not increase.
We now compute

‘/1(450))5c

Wn+1

Vi (¢0) > Vi (éoo) = wn+1,0§o = Wn+1 (

using Theorem 1.2 and (3). Hence we have proved inequality (18) forany 1 < k <
[ <n.
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