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A generalization of the weighted Strichartz
estimates for wave equations
and an application to self-similar solutions

Jun Kato, Makoto Nakamura and Tohru Ozawa

Abstract

Weighted Strichartz estimates with homogeneous weights with critical exponents are proved for
the wave equation without support restriction on the forcing term. The method of proof is based on
the expansion by spherical harmonics and on the Sobolev space over the unit sphere, by which the
required estimates are reduced to the radial case. As an application of the weighted Strichartz esti-
mates, the existence and uniqueness of self-similar solutions to nonlinear wave equations is proved

up to 5 space dimensions.

1 Introduction and main results
We consider the Cauchy problem of the inhomogeneous wave equation with zero data

Fw—Aw=F, (t,x)€ (0,00) x R* =R (1.1)
W|t:() = O, (9,W‘;:o = 0, X e Rn, (12)

and the associated weighted Strichartz estimates of the form

2(n+1)

H'”—!xlzy”WHU(RwSCW—!xlzy”FHLq'(Rlﬁy 2<g< = —

, (1.3)

where ¢’ is the conjugate exponent to g, and a and b are to be specified below. Estimates (1.3) are
regarded as the hyperbolic version of the following weighted estimates for the Laplacian

2n
I ey < CIAF gy 24 =

See [10], for example.
Estimates (1.3) were proved by Georgiev-Lindblad-Sogge [7] under the following conditions
n—1 n

1
——, b>—, suppF C{(t,x); |x| <t—1}. (1.4)
T b {0 x] <t -1}

a<

Using these estimates, they solved part of Strauss’ conjecture concerning the global Cauchy problem
of nonlinear wave equation with compactly supported, smooth, small initial data. D’ Ancona-Georgiev-

Kubo [5] removed the support condition of F in (1.4). Tataru [31] proved (1.3) when

1 —1 1
a_b+njl_ :n2 , b<5, suppF C {(t,x); |x| <1}, (1.5)

where the first one is related to the scale invariance.



The purpose of this paper is to show the estimates (1.3) in the scale invariant case without the support
condition on F', which have an application to the existence of the self-similar solutions to nonlinear wave
equations as we shall see below. In [13, 14], it was shown that the estimates (1.3) hold if F is radial in
space variables without the support condition on F. Precisely, it was proved that the estimates (1.3) hold
if

n—+ 1 ~n—1 n n—1
¢ 27 q 2
except the borderline cases ¢ = 2, 2(n+1)/(n—1). As compared with the condition (1.5) the support

1 _
a—b+ <b<;, F(t,x) = F(t,|x]). (1.6)

condition of F is removed at the cost of the additional lower bound on b, namely, b > n/qg— (n—1)/2.

In this paper, we remove the assumption of radial symmetry on F in (1.6):

Theorem 1.1. Letn > 2. Let q, a, b satisfy 2 < g <2(n+1)/(n—1),

n+1 n—l n n—1 1

- - 1.7
a—b+ > g 5 <b<q (L.7)

Then, the solution w to (1.1), (1.2) satisfies the estimate

(1.8)

1% = bWl g g < €12 = XPPF || g -

Here, for G = G(t,x) the norm | - ||;» ;> is defined by

_ 1/p
Gl ={ [ [ 16N drary . (19)

based on the polar coordinates x = r@, r = |x| > 0, ® = x/|x| € §"~!. A novelty in Theorem 1.1 consists
in the introduction of L? space on the sphere, which enables us to remove the assumption of radial
symmetry on F'.

In odd space dimensions, we are able to obtain a gain of regularity with respect to angular variables
in (1.8).

Theorem 1.2. Let n > 3 be odd. Let g, a, b satisfy 4(n—1)/(2n—3) < g <2(n+1)/(n—1),

n+l1 n-—1 n+1l n-—1 1
—b = , — <b<-. 1.10
a—b+ p 5 2 2 7 (1.10)

Then, the solution w to (1.1), (1.2) satisfies the estimate

16 = 1wy e < €14 = P

Wi (1.11)

Remark 1.3. The lower bound on b in Theorem 1.2 is strictly greater than the one in Theorem 1.1 for
q>2.
Remark 1.4. HS denotes the Sobolev space on §"~! of fractional order s and the norm || - || 14 py, 1s defined

analogously to (1.9). See the appendix below.

The idea of the proof of Theorems 1.1, 1.2 is based on the expansion by spherical harmonics. We
derive the expansion of the solution w with respect to spherical harmonics and reduce the estimates
essentially to radial case. This idea is due to [20], which treats end point Strichartz estimates for the



wave equation in three space dimensions by using the norm with respect to angular variables. We also
notice that a similar type of Strichartz estimates are treated in [19]. See also [3].

This paper is organized as follows. In Section 2 we prove Theorems 1.1, 1.2. In Section 3 we give
an application of these theorems to the existence of self-similar solutions to nonlinear wave equations.

In Appendix we summarize basic properties of Sobolev spaces over the unit sphere.

2 Proof of the theorems

The proofs of Theorems 1.1, 1.2 are based on the expansion of the solution w with respect to the spherical
harmonics. We first describe its expansion precisely.

For k > 0, We denote by .7, the space of spherical harmonics of degree k on "', by ¢ its dimen-
sion, and by {Y{,--- Y4 } the orthonormal basis of .. It is well known that L*(§"~') = &} (.7 and
that F(¢,x) = F (t,r®) has the expansion

oo O
F(t,ro) =Y Y Ft,r) Y} (o). (2.1)
k=0i=1
Then, by orthogonality, we observe that || F(z,7-)||2(s-1y = (g4 |F¥(¢,r)|*)!/? and more generally,
: 1/2
1) sy = { L+ kletn=2)) [ 0} 22)
il

Note that (—Ag-1)Y* = k(k+n—2)Y* for Y* € 2%, where Ag.1 is the Laplace-Beltrami operator on
st
In the following, we set

Wa(t) = (—=4)~"sinfe(=4)"/7],

where we specially affix the space dimension n for later purpose (see Lemma 2.1 below). Then, the

solution w to (1.1), (1.2) is given by

Wt r) = /O Wt — $)F (5, )] (ro0) ds,

which is written in terms of (2.1) by

oo (Xk

w(t,ro) =Y Z/Ot (W, (t —5){Ff(s,A)Y(0)}] (ro) ds. (2.3)

k=01=1

Then, we use the following lemma.
Lemma 2.1. Let Y* € 4. Then, for f € C3((0,)),
Wa(0) [f(A)Y(8)] (r) = * Woiar () [A £ ()] (r) Y (@). (2:4)

Remark 2.2. We apply Lemma 2.1 to compute (2.3). To prove Theorems 1.1, 1.2 it suffices to show for
F € C3(RY™\ {|x| = 0}). In fact, such space is dense in the weighted Lebesgue spaces in question, and
then, for each ¢ > 0 the function

re (= | Fro)Yf(8)do(6)



is smooth with compact support. Note that since F € C3 (R \ {|x| = 0}), F¥(¢,) vanishes when r is

sufficiently small.

Proof of Lemma 2.1. Since f € C;((0,0)), the left hand side of (2.4) is a classical solution of the Cauchy

problem of the wave equation

9P —Av =0, (2.5)
v(0,x) =0, 9w(0,x) = f(|x)Y*(x/|x]). (2.6)

Thus, if we show that the right hand side of (2.4), defined by
2(t,rw) = ' 4, )Y (@), Zt,r) = Waa(0)[A T F(A))(r),

is also a classical solution of (2.5), (2.6), then by the uniqueness of classical solutions we obtain (2.4).
Obviously, z is regular and satisfies (2.6). Therefore, it suffices to show that z satisfies (2.5), which

follows from

(atz_A)Z
2 oy n—l 1 kv k

(32 -92— a,—ﬁAS,H)r 2Y

~ ~ 2k—1., . k(k+n—2)_ k+n—2
:rk<8t2 _arZZ_n+ arz_ ( +721 )z)YkJrrka( +’; )Yk

r r r

~ -~ 2k—1 . o

:rk(a,2 —9? —Larz>Yk:0.
This completes the proof of Lemma 2.1. O

Applying Lemma 2.1, we obtain the expansion of w

oo O

w(t,ro) =Y Y S (F) (6, r) Y (o), (2.7)
k=01=1
where )
S¢(G)(t,r) = r* /0 Wyeae(t — 5)[A G5, )] (r) ds. 2.8)

Using this expansion, we prove Theorems 1.1, 1.2.

Proof of Theorem 1.1. By the expansion (2.7), a crucial point of the proof of Theorem 1.1 is to derive
the estimate on the coefficients S(F), which is derived by a similar argument in [13, 14], where the
weighted Strichartz estimates under the assumption of radial symmetry are considered. In particular, the

following estimates hold.

Lemma 2.3. Let n > 2. Let q, a, and b be as in Theorem 1.1. Then, there exists a constant C > 0
independent of k such that

(16 =2 D98(G) g, sz < €l =21 r*=/7 6

L, (R2)’ (2.9)



Proof of Lemma 2.3. We first consider the case where the space dimension 7 is odd. From (2.8) and the

representation of the radial solution (see for instance [30, Lemma 2.2]), we have

t—s+r
Si(G)(t,r) = r ("= 1/2// Pii(n3)2(m)A2G(s,A) dAds, (2.10)
|t—

s—r|

where P, is the Legendre polynomial of degree m and

B P+ A% —(t—s)?

2.11
2rA @.11)
Then, from the estimate of the Legendre polynomials
Pa(@ <1, [l <1, m=0 (2.12)
and the fact that |u| < 1if A > |t — s — r|, we estimate
t pt—s+r
1S4(G) (2, 7)] §r_(”_l)/2/ / AD2\G (s, 1) | dAds. (2.13)
0 Jt—s—r|

Thus, to derive the estimate (2.9) it is sufficient to apply the same argument as in [13, Lemma 3.3]. Note
that the right hand side of (2.13) is independent of k.

We next consider the case where n is even. In this case we need two types of representations and
estimates of S;(G)(z,r) to apply the argument in [14]. From (2.8) and the representation of the radial

solution (see for instance [30, Lemma 2.3]), we have

r—s
Si(G)(t,r) nr’”ﬂ“/o/ %_Is)z_pz
rtp 7k+(n 2)/2(H1) 2
AM2G(s,A)dA )dp ds,
</| —pl /A2 = (r—p)2\/(r+p)>— A2 (5:4) ) P

where T, is the Tchebysheff polynomial of degree m and ft = (A% +r> — p?)/2rA. Since |T,(z)| < 1 for
|zl <1,m >0, and || < 1 for A > |r— p|, we obtain the pointwise estimate of Si(G)(z,r) independent
of k. Similarly, from (2.8) and the representation of radial solution (see for instance [18, Theorem 3.4]),

we have
t pt—s+r
S (G)(t,r) = r k2 / / ‘;Lk+"*11<k+(,,,2)/2(z,r,z—s)G(s,x)dxds
0 J|t—s—r

max(r—r0) pr—s—r -
ko2 / / AR oy p (At — $)Gs, A) dA.ds.
0 0
Here the kernels have the estimates (see [18, Lemma 4.2], [14, Lemma 3.1])

r 2K K ey o (Ao, T)| < CrIPA D 2 min(r 2 202 (A — 4-) 712,
[tT—r|<A <1+,

r_k)‘k|lzk+(n—2)/2(z‘v T T)‘ < Cr(n_3)/2+6(7 - r)_(n_Z)/Z_G(T —r— )“>_1/2’
0<A<t—r, 0<0<1/2,

where the constants are independent of k. These representations and estimates of Sx(G) (¢, r) enable us to
apply the argument in [14] to derive the estimate (2.9). O



Then, the estimate (1.8) is obtained as follows. By the expansion (2.7) and Lemma 2.3, we have

162 = el |w

= Il —rzlar("””(;wk(ﬂ")\z)l/zlm
< (Z H |l‘2 — r2|“r(”—1)}qSk(Flk)Hi?r)lﬂ
k,l )
< C(Z H |l‘2 _ r2‘br(n—1)/q’];~lk||i?/r)l/2
k,l ,
< CH ‘l‘z - rszr("*l)/f/(Z‘Flk|2)1/2Hqu
k! b

< C||lr* ~ x*"F|

L’
where we have used Minkowski’s integral inequality repeatedly, since ¢ > 2 and ¢’ < 2. O

Proof of Theorem 1.2. For the proof of Theorem 1.2, we need improved estimates on Sy (Flk) instead of

those in Lemma 2.3 and such estimates are derived at least in odd space dimensions.

Lemma 2.4. Let n > 3 be odd. Let g, a, and b be as in Theorem 1.2. Then, there exists a constant C > 0
independent of k > 1 such that

12 = 2 V05 (G) ||,y < Ch V|| = 2P0/ G|

(2.14)

!
q -
Ll,r

Given Lemma 2.4, we obtain (1.11) as follows. By the expansion (2.7) and (2.2), we have

12 = 21wy e = 17 - r2|ar(n71)/q{;(1 k(k+n—2) ISR .

< C(Z(l +k)”’l2 _r2|ar(n—1)/qSk(Flk)Hi? )1/2
ki

< C(kZl: H ’tz _ r2|br(n71)/f1’FlkHizlr)l/2

<cl =P P (IR P)
k,l o’

< Clle* = P PF|

L L’
where we have used Minkowski’s integral inequality repeatedly, since ¢ > 2 and ¢’ < 2. O

The rest of this section is devoted to the proof of Lemma 2.4. As in the radial case [13, 14], to prove

(2.14) we use the following weighted Hardy-Littlewood-Sobolev inequality.

Lemma 2.5 ([28]). Let 0 <A <n, 1 <r,s<o. Let o« <n/s and B < n/r with o+ B > 0 satisfy
1/s+1/r+(A+0o+p)/n=2. Then,

f(x)g(y)
o e R ] Ul el



Proof of Lemma 2.4. We recall that S;(G) is given by (2.10) in odd space dimensions. To derive the

estimate (2.14) we use another estimate of the Legendre polynomials instead of (2.12). Namely,
Pu(@)] < Cm 2= [2P) 4 o] <1 m> 1 (2.15)

(See [6, §1.6].) Then, from (2.10), we have

SK(G)(z,7)]
t— €+r 2.16
< Ck 12 1/2/ / | 1A (=012 G(5, )| dAds. (2.16)
t—s—r
Note that u is given by (2.11), and thus
(1—p2)
\/§r1/2ll/2
A=)V A =t ) At —s+r—A) VAt —s—r4+A)1/4
To prove (2.14) it suffices to show that
‘/ / 112 = 214 D15, (G) (1, 1) D2, r) drdr
0 Jo 2.17)

< Ck | = 2P VG|
for all ® € C;((0,00) x (0,00)) by duality. From (2.16) the left hand side of (2.17) is bounded by the

constant multiple of

1/2/ / //’ Sy 2_ 24,8 ) (n-1))2
[t—s— r\

x (1—u?)~V4G(s,2)||®(t,r)|dA dsdrdt (2.18)
— s+r 216 (n=1)/q' ) D
. 1/2/ / // (Is* — 2| G W)L e
t

s—r] |t2—r2\ ar5 ’SZ AZ’bAS(l_‘uZ)I/Kl

where 6 = (n—1)(1/2—1/q). Then, the range of ¢ and the equality in (1.10) are rewritten respectively

as
1 n—1 2
Ses< ab—6+-=0. 2.19
A ty (2.19)

Applying the change of variables
u=t+rv=t—rE=s+A, N=s—A2,
and the substitutions
[ =272 G s, A) = HE ), ()] =W (u,v),
we see that the right hand side of (2.18) equals to
oo ru u v oo 0 u \Y
R L Lk L)
0 Jo Jv J=& 0 J-uJ—vJ-¢&
) H(E,m) W ()
Jul = [v[ u—v[2=12[E [P |n|P|E — o1/

y dnd&dvdu
u—n|VHE — |V = E[V Ay — |1/

(2.20)



Changing the order of the integrals, we see that (2.20) equals to

k*l/z/ ///~--dndud§dv,
eIy e e

which is divided into two parts as

= o 25 "V o v
k—l/z/ / / / +/ / edndudEdv= k(I + ).
e ( ¢ Je S —5) e

We notice that in both of the domains of integration above, the condition
—E<n<v<p<E<u (2.21)

holds.
We first consider the case where 6 > 1/2,i.e.n>5and2(n—1)/(n—2)<g<2(n+1)/(n—1).

Estimate of I). Since 6 > 1/2 and n <v < & < u, we have

|M_v’76+1/2 < ’u_§|75/2+1/4|é: _V|76/2+1/47

|§ 7n|75+1/2 < |§ 7V|75/2+1/4|V7n|75/2+1/4‘
Combining the above estimates with [u —n|~1/* < |€ — v]fl/ 4, we obtain
% 1) ¥(w,v)
L _/ / / / dndu)d& dv.
v IVI‘“Ié—Vl‘slélb ¢ |ul “Iu— \‘WIV o2 (n|P )
Then, we compute the inner integral as
% 1) ¥ (w,v)
dndu
/ /é Jul ”\u—él‘mlv (%2 nf?
P(u,v) /V H(E,n)
= — " du ——2 0 —dn
</€ Jul = Ju— &9/ )< g v—nl®2(n|P )

2¢ du 1/q v dn 1/q
(| pranegmn) Mo ([ o) HE
= CIE OB v) | IOV HE, )

We notice that the above integrals converge, since g0 /2 < 1,bg < 1,and g6 /2+bg > 1. Infact, g6 /2 < 1
is equivalent to ¢ < 2(n+1)/(n—1), and g6/2+bg > 1 is equivalent to b > (n+1)/2g— (n—1)/4,
since § = (n—1)(1/2—1/g). Thus, we obtain

) e 1H(E, ) o
11<C/ / w L L d€ dv.

—a+b+6/2— 1/q|§_v|5‘g|—a+b+3/2 1/q

From (1.10), (2.19) we observe that

0 +b+5 1 n+tl n—1 1
—a —_ — - = —
2 g 24 4 q’
5 1
S+ (842(—avprs-2)) =2,
2 q




which enable us to apply Lemma 2.5 to get

L <INl |1 o = Cll1e* =" iG]

Estimate of I. Since 8 > 1/2 and n <v < & < u, we have

|u_v|—5+1/2 < |u_§|—5+1/2’

’é _n’—6+1/2 < ’é —V’_6/2+1/4‘V—n‘_6/2+1/4.

Combining the above estimates with [ —n|~/* < |u—& |_1/ 4, we obtain

1) ¥(u,v)

b f/ / / / dn du)dg dv.
i V] “IE—V\MI&I” 2¢ J-¢ |u| “Iu—él‘slv—nl‘m\nlb
In the same way as above, we compute the inner integral as
1) W(u,v)
dndu
/25/5 Jul~ “\u— !5|v e/ mlP

du v dn l/q
< _ Y. / — H : /
—<A¢wme—aﬁ> H<mwm(/mw_m@ﬂmw) 1H(E, )0
= Clg[ O a0V |y [ H (&,

We notice that the above integrals converge, since —aq+ ¢ > 1 and g6 /2 < 1. Note that —aq+qd > 1
is equivalent to b < 1/q. Since |v| < &, we observe that 1/|£[%/2 < (2/|€ — v|)%/2, and thus we obtain

beef [ M,

’ —a+b+6/2— 1/q|5 v|5|§|fa+b+5/27l/q

which is the same bound as /;. Therefore, applying Lemma 2.5, we obtain
L <C|®| o 1H] o = C[117 = PP G|y [ @] -

This completes the proof in the case § > 1/2.
We next consider the case where 1/4 < 0 < 1/2,ie. 4(n—1)/(2n—-3)<g<2(n—1)/(n—2).
Since 8 < 1/2 and |v| <u, |n| < & (Recall that (2.21)), we have

|M*V’_6+1/2§2‘M|_5+1/2, ‘éin‘—5+1/2 S2|§|_5+1/2- (222)

Estimate of I. Combining the estimate |u — 1|~ "/* < |& —v|~1/* with (2.22), we obtain

= e 1
I <4
BN B s
2 H(E, 1) ()
<( ), ./Q\u|a+5 el T T )46




As in the previous case, we compute the inner integral as

2% H(E. 1) P (u,v)
dnd
/ /aw ~arE 12y — A [y nrl/4|n|b e

du v dn 1/q
= (/5 |M|aq+q6q/2|u_g|q/4> ||T("V>||Lq’</m|v_n|m,mbq) 1H (S5 )l
_ C\é\“’a“/““/" W,A/Lbﬂ/ﬂi”\{l(.’v)HLq/ HH(&.)HM.

We notice that the above integrals converge, since g < 4, and g/4 + bg > 1. Here, the condition ¢ < 4 is
validif n >3 and ¢ < 2(n+1)/(n—1), and g/4+bg > 1 is also valid if b > (n+1)/2g— (n—1) /4 as
long as g <2(n—1)/(n—2). Thus,
oo oo lIl . , H . ,
necf | P2y 1) s

e ’V|—a+b—1/q+1/4 |§ _ v| 1/2 ‘5 |fa+b+2571/q73/4

Here, the condition of Lemma 2.5 —a+b—1/q+ 1/4 < 1/q is equivalent to ¢ > 4(n—1)/(2n — 3),
—a+b+20—1/q—3/4 <1/qisequivalentto 6 <3/4,and (—a+b—1/q+1/4)+(—a+b+26 —
1/q—3/4) =2/q—1/2 > 0. Therefore, applying Lemma 2.5, we obtain

b _ /!
L < C| ¥l |H] = Cllie? =P VG| |

Estimate of I. Combining the estimate |u —1|~"/* < |u— &|~'/* with (2.22), we obtain

I <4/°° /m !
T e b Mg v TRE P
H(S,n)¥(u,v)
< [ ey g n )
As in the previous case, we compute the inner integral as

H(S,n)¥(u,v)

dnd

N e e P e

du v dn 1/q
< </25 |u‘aq+q8q/2u_fg’|q/2> ”lP(-,V)HLt/ (/7oo ‘V—Tl|q/4|7”hq> ‘|H(§,-)HL(/
— C|§ |a75+1/q |v|71/47b+1/‘IH‘P(.7V)HM, ‘|H(§7.)Hm,'

We notice that the above integrals converge, since —ag+¢é > 1, g <4, b < 1/q, and q/4+bg > 1.
Note that from (2.19) the condition —ag + g0 > 1 is equivalent to b < 1/g. Since |v| < &, we estimate
1/181"* < (2/1& —v])"/*. Thus,

<[ Pl JAHE I
Izgc/ / . ) 1H (S ) JEdv.
—ooJ—co |V

—ath—1/q+1/4|E _[1/2|E [-atb+25-1/q-3/4

which is the same bound as /;. Therefore, applying Lemma 2.5, we obtain
2 2b (n—1)/q
L <C|¥|H| . =Cllt" =7 rin=1/a Gll o 1Dl 1 -

This completes the proof in the case 1/4 < § < 1/2. O

10



3 Existence of self-similar solutions

As an application of Theorems 1.1, 1.2, we show the existence of self-similar solutions to the nonlinear
wave equation
Ofu—Au=f(u), (t,x) cRL™, (3.1)

where n > 2, f(u) is homogeneous of degree p > 1 with respect to u and satisfies the estimates

) , Clu—vP™!, ifl<p<2,
OBOIE | , (H)
Clu]+ )P u—v|, ifp>2.
Typical examples of f(u) are given by =|u|”, &|u|”~'u, etc. The solution u to (3.1) is called a self-similar

solution if u satisfies

u(t,x) = A7 Tu(At, Ax) (3.2)

forall A > 0. Letting A = 1/, u(1,-) = W(-), we observe that self-similar solutions are solutions of the
form
ult,x) =1 7 TW(x/t).

From such scaling properties, it is known that self-similar solutions are useful to investigate the asymp-
totic behavior of the time-global solutions as t — o (see [21], for example).

It is known that the existence of the self-similar solutions to (3.1) depends heavily on the power p
of the nonlinear term. In fact, in three space dimensions, Pecher [25] proved that if p > 1+ V2, there
exist self-similar solutions, and if f(u) = |u|P with p < 1 ++/2, self-similar solutions do not exist. We
intended to extend such sharp existence results of self-similar solutions to higher dimensions. We denote
by po(n) the positive root of

(n—1)p*—(n+1)p—2=0.

Then, po(3) = 1+ /2 and we expect py(n) to be the critical power concerning the existence of self-
similar solutions to the equation (3.1). We notice that py(n) is the critical exponent concerning the
existence of time-global solutions to the Cauchy problem of the equation (3.1) with small, smooth initial
data (see John [11], Georgiev-Lindblad-Sogge [7] and references therein). So, it is natural to expect
po(n) to be the one because self-similar solutions are also time-global solutions.

Concerning this problem, in 2 and 3 space dimensions, Hidano [9] proved the existence of self-
similar solutions when p > po(n). In [13, 14] the first and third authors proved the existence of radially

symmetric self-similar solutions for p > po(n) with n > 2.

Remark 3.1. Precisely, the above results show the existence of self-similar solutions for po(n) < p <

(n+3)/(n—1). The existence of self-similar solutions for large p was studied in [16, 24, 26].

As an application of Theorems 1.1, 1.2, we have the following result.

Theorem 3.2. Let 2 < n <5 and let p satisfy po(n) < p < (n+3)/(n—1). Suppose f is homogeneous
of degree p and satisfy (H). Let ¢, y € C*(R"\ {0}) be homogeneous of degree —2/(p—1), =2/(p —
1) — 1, respectively. Then, if € > 0 is sufficiently small on the Cauchy data

u(0,x) =€d(x), du(0,x)==ey(x), (3.3)
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there exists a unique global solution u to (3.1) satisfying
12 = P us 20 g | < e (34)
where y=1/(p—1)— (n+1)/2(p+1) and § > 0 sufficiently small.

Here, 4" H}, denotes the weak Lebesgue spaces on R x R with values in #*($"') and || - A
is defined by

1G] iy = sSUP A 1 grar)
Sk = iu[()) P hdrdt) .
>

L@ NG s sn—17>A}
Remark 3.3. By the homogeneity of the data (3.3) and the uniqueness of solutions, solutions obtained
in Theorem 3.2 are to be self-similar. That is, self-similar solutions to (3.1) are shown to exist when
2<n<5,p>po(n).

Remark 3.4. Sobolev type embedding theorem on the unit sphere

.
H(S" 1) s L(8"1)  fors > ”T (3.5)

(see (4.3) in Appendix) is basic to our estimates on the nonlinear term, which in turn causes the restriction
n<5.

The rest of this section is devoted to the proof of Theorem 3.2. For the solution in Theorem 3.2 we

mean the solution of the integral equation corresponding to (3.1) with data (3.3),

£+ / 12 ginl(¢ — 5) (—A) /2] £ (u(s))ds, (3.6)
uo(t) = E(COS[I(— )1/2]¢> +(—A) Y sinfr(—A) ). (3.7)
We first prepare the following theorem.

Theorem 3.5. Let n>2 and let s > 0. For (n—1)/2 < a <min((n+1)/2,n—1), we assume that ¢,
y € C*(R"\ {0}) are homogeneous of degree —a, —a — 1, respectively. Then, for 1 —(a+2)/(n+1) <
l/g<1—a/(n—1), we have

|12 — |x*["ug € LY, HS),

where y=a/2— (n+1)/2q.

Proof of Theorem 3.5. For 1 <i, j <n, we denote angular derivatives by {€;;} << j<, defined by Q;; =
x;d; — x;0;. For any multi-index 8 with |B| <N =n(n—1)/2, we define

PN B
Q’B = Q’lé Q’an n
Then it suffices to show
| — |x*|"QPuo € L, L2 (3.8)

for any multi-index 3. Since
QPuo(r) = e(cos[t(—A)"21QP ¢ + (—A) "2 sinlt(—4) ' 21QP y),
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and QB ¢, QB y are also homogeneous of degree —a, —ot — 1, respectively, we are able to apply [13,
Lemma 2.3] to obtain
[P uo(t,)] < Cp (1 + ) ™" e = x| *F7

Thus, using polar coordinates x = r®, r > 0, @ € $"~!, we have
1B uo (1, 7) | 251y < Cp (1 +7) " |t —r| %7 (3.9)

This completes the proof of Theorem 3.5, since the proof of [13, Theorem 2.1] implies the function
having the estimate (3.9) satisfy (3.8). ]

The following theorems are obtained by interpolating the estimates in Theorems 1.1 and 1.2, respec-

tively.

Theorem 3.6. Letn >2andlet s > 0. For2<q<2(n+1)/(n—1)and (n—1)/g<a < (n—1)/q,

let a and b be defined by
a n+l a n+l n-—1
-2 _ h=—= — ) 3.1
T T g 2Ty T2 (3-10)

Then, there exists a constant C > 0 such that for any function F which is homogeneous of degree —o. — 2,

Le.
F(At,Ax) = A" % %F(t,x), (t,x)€ R 1 >0,

the following estimate holds

¢ = x[?[“w

g, S CIIE = WPPF g - (3.11)

Theorem 3.7. Let n >3 be odd and let s > 1/2. For 4(n—1)/2n—3) < g <2(n+1)/(n—1) and
(n—=1)/2<a<(n—1)/q, let aand b as in (3.10). Then, there exists a constant C > 0 such that for

any function F which is homogeneous of degree — o — 2, the following estimate holds

12 = 1521w | 0y < CIlIE? = APPF || oo (3.12)

The proof of theorems above is essentially the same as the proof of [13, Theorem 3.1]. We notice
that H*(S"~!)-valued analogs of [13, Lemmas 3.5, 3.6] hold.
The following proposition is important for the estimate of the nonlinear term.

Proposition 3.8. Let n > 2 and let p > 1. Let f satisfy (H). Let so, s, p satisfy s > so, p > So, § >
(n—1)/2. Then,

1@l 1) < Cllll oy (3.13)
—1 ~1
17 @) = FOzzqs) < Cllllptsnny + Vo)t =Vl (3.14)
Proof of Proposition 3.8. The estimate (3.13) follows from the Moser type estimate
—1
£ @ity < ClulZ= ooy lullirasry

with p > max(sp, 1) and the Sobolev embedding (3.5). For the proof of the Moser type estimate, see (4.5)
in Appendix. The estimate (3.14) follows from the Holder inequality and also the Sobolev embedding
3.5). ]
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Proof of Theorem 3.2. We first define the successive sequence {u;} by

uj(t) = uo(t) —i—/ot(—A)l/2 sin|(z —s)(—A)l/z]f(uj_l (s))ds,
uo(r) = &(cost(—A) /)¢ + (—A) " sinft(—A) /2 y).

We observe that u;(At, Ax) = A~%/(P~Dy;(z, x) holds inductively for j > 0 by the homogeneity of ¢, v,
and f. Note that this fact enables us to apply Theorems 3.6, 3.7.
By the triangle inequality we have

162 = el 7

gy, < C|1e° =1 Tuo| g

+cHyz2—\x\sz/ (—A)*%sin[(t—s)(—A)%]f(u,_l(s))dsH

t
A e’ (3.15)
where y=1/(p—1)—(n+1)/2(p+1),s=(n—1)/2+ 6 with 6 > 0.

As for the first term on the right hand side of (3.15), we apply Theorem 3.5 with o« =2/(p — 1),
q = p+ 1. Then, the assumptions of Theorem 3.5 are satisfied for py(n) < p < (n+3)/(n—1) and we
have

CH|t2 — ’x‘2|Yuo||$ﬂ+lH§, =(Cp€E.

In fact, (n—1)/2 < o < min((n—1)/2,n— 1) is equivalent to max((n+5)/(n+1),(n+1)/(n—1)),
and 1 — (x+2)/(n+1)<1/g<1—0o/(n—1) isequivalent to po(n) < p < (n+3)/(n—1).

As for the estimate of the second term on the right hand side of (3.15), we first consider the case where

2 < n < 4. In this case, we apply Theorem 3.6 with &« =2/(p— 1), ¢ = p+ 1. Then, the assumptions of

Theorem 3.6 are satisfied for po(n) < p < (n+3)/(n—1) and we have
1

2= [ =) sinlis =) (-804 g1 (5))ds

< |1 — [P f(uj1)

1
2

L0y,

< Cllle? = P g |-

It is worth noting that o < (n— 1) /¢’ is equivalent to p > po(n). In the last inequality above, we used
Proposition 3.8 with s = 59 and p > po(n). Note that

—1
po(n) > nT for2 <n<4.
Therefore, we obtain
172 = el 17u]] o1, < Co&+Cl1e% = x| (3.16)

We next consider the case n = 5. In this case, we apply Theorem 3.7 witha =2/(p—1),g=p+1.
Then, the assumptions of Theorem 3.7 are satisfied for po(n) < p < (n+3)/(n—1) and we have

C 12 = e [ (=) sinl(r — 5)(~8)4] fluj-1 () s

t
0 20
< |l = P17 (w0 || ionings 1o

< Cllle? = P gy
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We notice that ¢ > 4(n—1)/(2n — 3) is always satisfied when p > po(n). In the last inequality above,

we used Proposition 3.8 with so = s — 1 /2. In fact, since

1 3
P0(5)>50:S—§:§+5 forn =275,

we have
10l gy < Cllt [y
for p > po(5). Note that po(5) = (3++/17)/4 (= 1.75). Therefore, we also obtain (3.16). Thus, in each

case, we are able to prove
H |t2 — |x|2|y”jH.$,{’,.“H;;, <2Cpe,

inductively. Applying the second inequality in Proposition 3.8, we also obtain
162 = P21 (et = )| g g < CEPH 102 = el = 1) | g

Therefore, we conclude that {u;} converges to the solution u satisfying (3.4). O

4 Appendix

In this appendix we summarize basic properties of Sobolev spaces over the unit sphere. The main purpose
of this section is to show the Moser type estimates (4.5), and to show the equivalence of the definitions
of the Sobolev spaces by (2.2) and by the Bessel potentials (4.10).

For m > 1, let M be a connected m-dimensional compact Riemannian manifold furnished with a
smooth Riemannian metric g. Let {(U j,exp;l)}lg j<s be the local charts of M with the exponential
maps {exp;}i<j<s. Let {y;}1<j<s be the resolution of unity with supp w; C U; for 1 < j < J. The
Triebel-Lizorkin spaces F), (M) on M are defined by

J
Flfq(M) = {u € 92'(M) ‘ | u;Flfq(M)H = Z | (wju) oexpj;Flfq(Rm)H < oo} 4.1
j=1

for 1 < p<oo, 1 <g<oo, 0r p=g=co, and —co < 5 < o, where Z'(M) denotes the distributions on
M (see (27) in [33]). The above definition depends on the resolution of unity, but the spaces defined by
another resolution of unity have equivalent norms. For the definition of F,, (R™), see [32, §2.3.1].

The Sobolev spaces H*?(M) for 1 < p < o and —oo < 5 < oo are defined by the Laplace-Beltrami

operator Ay;. We have relations
H*P(R™) = F,,(R™),  H""(M) = F,,(M) 4.2)

for 1 < p < ooand —oo < 5 < oo (see the theorem in [32, §1.5.1], and (38) in [33]). As a simple result, the
embedding H*P(R™) < L*(R™) for 1 < p < o and s > m/p yields the embedding

H?(M) — L*(M) for s>m/p, 1<p<oo. (4.3)
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Indeed, since {y;} < j<; is the resolution of unity, we have

J

wL>(M)]| < Y [ (wju) oexp i L= (R™)]]. (4.4)
j=1

The embedding H*?(R™) — L*(R™) and (4.2) yields the bound

[[(wju) oexp s L™ (R™)|| < C||(wju) o exp s Fpp (R™)]].

So that (4.3) follows from (4.1) and (4.2).
Next we consider the Moser type estimates for nonlinearities on M.

We introduce the notation N (s, p) as follows. For s > 0 and 1 < p < oo, we say that f satisfies N(s, p)
if f € CPI(R?,C), £(0) = = fH)(0) =0,

C(lz] + w])P= b=tz —w| if [s]+1<p,
1FD (2) = pBD ()| < Clz — w|P—ls i s<p<[s]+1,
0 if p<s,

where the derivative is understood in terms of d/dz and d/dZ with the identification C ~ R? (see also
(8, 23]).

Lemma4.1. Let 1 < p < oo, s > 0and f satisfy N(s,p). Then
1 (u)s B (M) || < Cllus L= (M) 1P~ |us HE (M) (4.5)

Proof of Lemma 4.1. The estimate (4.5) follows immediately for s = 0. We assume s > 0 in the following.
By (4.1) and (4.2), we have

J
lf () (M| < C Zl [(wif () o exp s H* (R™)]].
=

Let {W;}1<j<s be functions with §; > 0, ¥; = 1 on supp v, and supp {; C U;. The support condition

on Y and the Leibniz rule (see Lemma A4 in [15]) give us
[(wif (u)) oexpj HY (R™)|| = || (w;f (Wju)) o exp; H* (R™) |
< Cllyoexp;: H*P'(R™)|[[| f((Wju) o exp;); L7 (R™)]|
+Cllyoexp; L™ (R™) |||l f((Wju) oexp;); H* (R™)]],

where p) =2+ ¢, p; = (4+2¢) /e with € > 0 sufficiently small. Applying the embedding H*(R") —
LP2(R™) to the second factor in the first term on the RHS of the last inequality, we have

1(wif (w)) o exp s HY (R™) || < Clf((Fjue) oexp;); H* (R™) ), (4.6)

where the constant C may depend on y; and exp;. The well-known Moser type estimates (see (2.3) in

[17] for example) give us
17 ((u) o exp;); HS (R™)|| < C||(Wjue) o exp s L (R™)[|P~|| (Wjue) o exp s H* (R™)|.
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Let {¢;}1<j<s be the resolution of unity defined by ¢; = (¥<t<; W) ' ¥;. The Leibniz rule and the
embedding H*(R™) — LP2(R™) yields

[(Wju) oexp s H (R™)|| < C||(¢ju) oexp s H* (R™)]].

So that by the bound
[(Wu) oexp;; L*(R™)[| < Cllus L (M),
(4.1) and (4.2), we obtain (4.5) as required. ]
Let (x1,- - ,x,) be the local coordinate system for some coordinate neighborhood on M. And let g; s
1 <i, j < m,be the components of g in terms of (x,--- ,x,,). For any tangent vector X = 27:1 X;d/0x;,

and any smooth function / on M, the operators divys and grad,, are defined by
1 2 d . dh d
divy X = ——) — <\ /det(g~~)Xk> , grad,, h= g/,
V/det (gij) k;l Ixy N " 1g§gm dx;j dx;

where (g'/) is the inverse matrix of (g;;).
Let us consider the case M = §™. Let g be the Riemannian metric on $” induced from the standard
metric in R™*!, We take a local chart (U, W) with U = { (x1, -+, Xpi1) €™ 3 Xpur1 >0}, WXy, ,Xme1) =

(x1,-+ ,Xm). By a simple calculation, we have the expression of g on the local chart U such as
XiX; , _
8ij = 0;j + 2; ! , g'= 5i'_xixj7 det (81‘1) :xmila
m+1
where x,,,11 = \/ 1 —x% — -+ —x2 and §; ;j 1s Kronecker’s delta. By a direct calculation, we have the
relation
(Agnh(r-))(@) = (divsngradg.h(r-))(w) @)
=Y 1<kctems1 (0, —x00y,)?h) (r@), x=rw, r>0, ® €™
for any 1 € C2(R™*!). So that we obtain the well-known formula
2 mao 1
A m — =5 - 7A m., 4.8
R 8r2+r8r+r2S “48)

Let 2" be the space of spherical harmonics of degree k on S™. For any Yk e 7", Y* satisfies
—AgnY* = k(k4+m—1)Y* (4.9)

by the properties Agni1 (Y (r@)) = 0, Y*(r®) = r*Y*(®) and (4.8). We recall the definition of Sobolev
spaces on manifolds. Since the Bessel potentials (1 — Agn)~*/2 with s > 0 can be defined in L?(S™) via
the spectrum theorem, the Sobolev norms on S are defined by

(1= Agn)*%u ;s L2(S™)|| for s >0,

. . 4.10
(1= Agn)~Ju s H2(S™)|| for s <0 with s+2j >0 (+10)

[l H*(S™) || = {

(see Definition 4 in [33, p312]). So that the norms defined by (2.2) and (4.10) are equivalent for even
integers s by (4.9), for nonnegative real numbers s by the interpolation argument, and also for negative
real numbers s by the definition in (4.10). Therefore we can use the embeddings (4.3) and the Moser
type estimates (4.5) for the norm defined by (2.2).
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