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1 Introduction
In this paper we address questions on existence, multiplicity and stability for a certain class

of symmetric extremisers of the variational integral

Flu; X" :=/ E(|xl, IVul*) dx. (1.1)

X}’l
Here X" = X"[a,b] = {x € R" : a < |x| < b} with fixed b > a > 0 is an annulus, u is a unit
vector field on X” (see below), and |Vu| denotes the Hilbert-Schmidt norm of the gradient

of u. We assume that F € €V%([a, b] x R), that is, €’! with respect to the first variable and

¢ with respect to the second. Furthermore we assume that there exist ¢;,c; > 0and ¢y € R

such that
[F'(r¢*)¢] <eltP™!, VYa<r<bVieR, (1.2)
cot+altl <F(r,¢*) <cl¢lf, Ya<r<bVieR, (1.3)

with 1 < p < co. (Here F’ denotes the derivative of F with respect to its second variable.)
As a result, IF is well-defined, finite and coercive on % 1#(X",S"!). As for convexity, we
further assume that F’ > 0 and F” > 0 on [4, b] x (0,00) and that the twice continuously
differentiable function ¢ — F(r, ¢?) is uniformly convex in ¢ foralla <r <band ¢ € R.
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The competing vector fields u for the energy integral I are restricted to the space of
admissible sphere-valued maps given by

%’(X”) = {u € Wl'p(X",S”_l) 1u=¢@on BX”} (1.4)

for some suitable and fixed boundary map ¢ € ¥>°(9X",S"1). Note that here we can write
the boundary as a union of its two inner and outer spherical components, that is, X" =
0X” U 0X7} and as customary?

(XS ) = {ue (X R) : |ul = 1ae in X"} (1.5)

Moving forward, we consider the first-order condition d/de(F[u.; X"])|.=0 = 0 with u, =
(u+ey)/|u+ey| whereu € o2 (X"), ¥ € €5°(X",R”), and ¢ € R is sufficiently small. This
leads to the Euler-Lagrange equation associated with the energy integral F on 27} (X") as
the nonlinear system

ZLlu] =div(F'Vu) + F|Vul>u=0 in X",
lul =1 in X", (1.6)
u=g on X",

where for brevity we have written F/ = F'(|x|,|Vu|?) (recall that the ‘prime’ over F stands
for the derivative with respect to the second variable). Additionally we point out that the
divergence operator on the first line in .Z’[u] is understood to act row-wise on the tensor
field F'(|x|, |Vu|®)Vu.

In this paper we examine as solutions to the nonlinear system (1.6) a class of geomet-
rically motivated and suitably symmetric maps referred to hereafter as spherical whirls
(or whirls for simplicity). These by definition, and in their general form, are maps u €
¢X", s admitting the representation

u:x+— Q(p1,...,on)0, xeX, (1.7)
p=px)=(p1,...,on)s 0 =xlx|", (1.8)
where Q = Q(p1,..., pn) is a continuous SO(n)-valued map depending on the spatial vari-

able x = (x1,...,%,) through the auxiliary 2-plane radial variables p = (py,..., pon). Here,
depending on the spatial dimension # > 2 being even or odd, we have introduced the

2-plane variables p = (p1,...,ox) and y = (y1,...,yn) with [p]l = \/p? + -+ + p3 and the
integer N = N(n) > 1 as:

+ (neven) put N = n/2 and set p; = |y;| = /x%ji1 + x%/ (with 1 <j < N) where

X= 1. 00%0) = 1.5 YN)s Y = (Kojo1,%9)) for 1 <j <N, (1.9)

+ (nodd) put N = (n + 1)/2 and set p; = |y;| (with 1 <j <N —1) and px = yn Where

(x2'—1:x2')1 1 E] SN_ 1;
X=®ieo 0 %0) =01 0N) Y= e ‘ (1.10)
Xy j=N.
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From the above formulation it is clear that p = (p1,..., py) sits in the semi-annular do-
main Ay C RN where Ay ={p e RN :a < |p|| <b} forn=2N and Ay = {p e RN x R:
a < ||p|l < b} for n = 2N — 1. With this notation in place and in accordance with earlier
discussion, we now set Q € €' (Ay, SO(#)). In fact, for considerations of symmetry, as will
become clear later on, the map Q will have to take values on a maximal torus of SO(n),
hereafter, and without loss of generality the maximal torus of block diagonal matrices con-
sisting of 2 x 2 rotation blocks. Next, for the sake of convenience, in notation let us agree
to write k = N when n = 2N and k = N — 1 when n = 2N — 1. Then the map Q can be given

the explicit representation

Qo o) = d?ag(R[fl],...,R[fk]) for n = 2k, @11)
diag(R[fA],...» R[fc],1) form=2k+1,

where for each 1 < <k, f; € €(An,R) satisfies f; = 0 when ||p|| = @ and f; = 27m for
some integer m when | p|| = b. Here and below, R [f] stands for the 2 x 2 matrix of coun-
terclockwise rotation by angle f (see, e.g., (2.7)).

Now for the space of admissible maps .7 (X") to contain spherical whirls u =
Q(p1, ..., pn)xlx| L, it is evident that further differentiability assumptions on the map Q
(hencefi,...,fx) and further restrictions on the boundary map ¢ must be imposed. Indeed,

for the latter, we must have

Ryx|x|™t on dX” = {x:|x| = a},
px) = (1.12)
Ryxlx|™  ondX) = {x:|x| = b}

for suitable R, R, in SO(n) and subsequently in the level of u that Q(p) =R, for ||p] =a
and Q(p) =R, for ||p|| = b. Hence, in view of the SO(n) invariance of system (1.6) (notice
that, for any R € SO(n), we have .Z[Ru] = RZ[u], and so L [Ru] =0 <= Z[u] =0), we
may assume without loss of generality that R, = I,, and write

diag(R[z1],..., R if n =2k,
Ri-R, - iag(R[z1] [z])  ifn (113)
diag(R[z1],...,Rlz],1) ifn=2k+1,

wherez = (z,...,2) € T¥ = [-7, 7)¥. Now with the above notation and differentiability as-
sumptions in place, for a spherical whirl z = Q(p1, ..., ox)x|x| !, the square of the Hilbert-
Schmidt norm of the gradient Vu is seen to be

2 k
n-1 1
= t N ANA (1.14)
I=1

) + ZQ,19 ®Vp

=1

Vul® =

QL -0®60) «
r r2

wherea <r=./p}+---+p4 <band p = (p1,...,pn) € Ay. Therefore the restriction of
the F-energy (1.1) to the class of such spherical whirls simplifies to (see also (2.14)-(2.15))

n

k
-1 1
-l.x¢n] — T, - 2 2
]F[Q(pl,...,,oN)x|x| ; X ]— /XHF<r, " + 3 ;21 P VSl )dx. (1.15)
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In particular, the sufficiently regular extremisers of the F-energy in the form of spher-
ical whirls u = Q(p1,..., on)xlx|"! with Q as in (1.11) should satisfy - for the unknown
vector field f = (fi,...,fi) in the semi-annular domain Ay C R - the nonlinear system of
equations (see Section 2 for further details and notation):

div{F'( ,",21+,2 S PIVAR SV T ) =0 in Ay,

F'(r, =tz Z[ 107 |Vfl )rz vfoz H, 10 = 0 on 'y, (1.16)
f (fl’ fk on (aAN)ar
f=(f,-- . fi)y=2rm+z on (0AN)p,

where 1 <o <k, m = (my,...,my) and z = (z1,...,2x). While for given m and z, system

(1.16) can be shown to have a unique solution, the cases of particular interest and signifi-
cance here in relation to the original system (1.6), correspond to when m and z are ‘linear,
thatis, my =---=my=mformeZ and z; = --- = zx = z for z € T. Most notably in the
case where #n > 2 is even and m and z are linear the solution f = (f;, ..., fy) will be shown
to be a function of the radial variable r = || p|| only, that is,

fa(/)b---:pN;Wl):g(”/o”;m)x 1§a§N:n/2, (117)

where the monotone function 4 = 4 (r;m) € €*([a, b],R) is in turn the solution to an as-
sociated two-point boundary value problem:
% [F'(r, ”r;zl + G214 = 0,
Y(a) =0, (1.18)
4G (b)=2nm +z.

The task then is to pass on from (1.16) to the original Euler-Lagrange system (1.6) that in

the case of a spherical whirl # = Q(p1, ..., ox)x|x| ™t with Q as in (1.11) can be formulated

asb

div{F/<|x| Zp,| f,|2>( (Q-QV®0) %:Qﬁ@vm)}
(|x|, +—Zpl|Vﬁ )[

A corresponding analysis of this system for solutions thus obtained leads to the following

k
-1 1
t prwﬁﬁ} QO =0. (1.19)
=1

multiplicity result. See also Theorem 3.1 for more qualitative features.

Main Theorem Counusider the nonlinear system (1.6) where ¢ is as in (1.12) with R, = 1,
and Ry, as in (1.13) with zy = - - - = zx = z. Then, when n is even, there is an infinite family
of spherical whirls serving as solutions to (1.6); specifically, for each m € Z, we have the
solution

u(x;m) = Qov,..., oxim)xlx ™, x€X,p=(py,..., on) € An,
= diag(R[fl](p;m),...,R[fk](p;m))x|x|_1, (1.20)

where fy(p) = 9 (lpll;m) for 1 <o <k, and G = 9(r;m) is the solution to the two-point
boundary value problem (1.18).€
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In the final section of the paper we take a further step and discuss the stability of these
solutions by way of computing the second variation of the F-energy over 272 (X") and
examining its positivity at the spherical twist solutions to (1.16).

2 Spherical whirls as extremisers of the [F-energy

The aim of this section is to introduce and examine spherical whirls as potential extremis-
ers of the energy integral IF, that is, as solutions to the nonlinear system of Euler-Lagrange
equations (1.6).

To this end, recall first the 2-plane radial variables p = (p1,..., pn) from the previ-
ous section, defined as functions of the spatial variable x = (x1,...,x,) on X" for n even
and odd by [a] (n even) p; = (x%F1 + x%lr)l/2 for 1 <j < k = n/2 and likewise [b] (n odd)
pj = (xgj_1 + x%j)”2 for1<j<k=(m-1)/2and py = x, (ie., j = (n+ 1)/2 = N), respec-
tively. Note that, as indicated earlier, here in order to simplify notation, we write N = N(n)
as N = k when n = 2k and N = k + 1 when n = 2k + 1. Now p = (p1,..., on) lies in the
semi-annulus Ay C RN given by (a) (1 even) Ay = {p € RX :a < ||p|| < b} with n = 2k, and
(b) (n 0dd) {p € R* x R:a < ||p|| < b} with n = 2k + 1, respectively. We write (dAy), =
{p € 0AN : llpll = a}, (0AN), = {p € AN : |lpll = b} and Ty = AN \ {p € Ay :
llpll = a or ||p|| = b} to denote the three components of the boundary dAy. Note that x =
X155 %,) € 0X] <= p=(p1,...,0n) € (0AN)4, and likewise x € 90X <= p € (0AN)s.

With this notation in place, we now define a spherical whirl as a map u € ¢X", s

having the form
uix > Q)0 =Qpy,..., pn)xlxl !, xeX, (2.1)

where p = (p1,..., 0n)(x) is the vector of 2-plane variables as described above and Q €
% (An,SO(n)). Later on, especially in studying the extremising properties of spherical
whirls, we may need to improve the regularity of u to ¢, but for the sake of this gen-
eral definition, continuity is enough.

Generally we think of a u € 4'(X", S"1) as being rotationally symmetric iff it is invariant
under all rotations R, that is, iff it satisfies #(x) = Ru(R'x) for all x € X" and R € SO(n).
For the sake of this paper, however, we think of weakening this condition and referring to
u as being symmetric iff u is invariant under all rotations R € T C SO(n), that is, u(x) =
Ru(R'x) for all x € X" and R € T where T is a fixed maximal torus in SO(x), that is, a
maximal commutative subgroup in SO(#). Now we demand any spherical whirl « to be
invariant under the subgroup T C SO(n) of all planar rotations in the (xyj_1,%y)-planes
with j ranging as described above. It is well known that here T is a maximal torus in SO(#)
and as such is maximally commutative. This therefore fixes the range of Q and gives Q
% (An,T), since if u is invariant under T, then

Ru(R'x) = RQ(px1, . ..,pN)Rtx|Rtx‘71
= RQ(:OI’ (XS] :()N)Rt":|x|_1
=Q(p1,..., pn)xlx| T = u(x), Vxe Xn,\v’,o e Ay,VREeT, (2.2)

and so for each p € Ay, Q(p) commutes with T, which by definition of T being maximal
commutative implies that Q(p) € T. Note that in the above we have taken advantage of
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the fact that p(Rx) = p for all x € X", R € T. In conclusion, for the outlined reasons of

commutativity and symmetry, the spherical whirls must take the form

u®) = Qo1 ..., pn)xlxl ™Y, p=p@) = (p1,...r 0n) €An,x X,

where the mapping Q = Q(p1, ..., pn) admits the specific block diagonal matrix form

d~ R ,...,R f :2k,
Qo o) = | VYD R o (2.3)
diag(R[f],---»R[fi],1) form=2k+1.

Here, for 1 <[l <k, fi € €(An,R) satisfy f; = 0 on (0An), and f; = 2w m; + z; on (0AN)p.
The latter will ensure in view of (2.1)-(2.3) that # = ¢ on dX”. We start by calculating some

of the quantities associated with spherical whirls.

Lemma 2.1 For a spherical whirl u = Q(py,..., px)x|x| ™t with x € X" and (p1,...,oN) €
Ay and subject to Q € € (Ay, SO(n)) N € (A, SO(n)), we have

QL -0R0) «
_ 0 Vo,
p, + E Q0 ®Vp;

=1

¢« Vu= V(Q(plv--:pN)x'xrl) =

o |Vul? =t{[Vu][Vu]'} =

+Z|Q19|2

If additionally Q € €*(An,SO(n)), that is, Q is twice continuously differentiable on Ay,
then

N
2 20, n-1
s Au= Z[Q,HQ - QuVor+ Quo(Ap - —)] Q0.
I=1
Here Q; and Q; denote the first- and second-order derivatives of Q with respect to p;

respectively, whereas V p; and Ap; denote the gradient and Laplacian of p; with respect to

the spatial variable x = (x1,...,x,).

Proof Firstly a straightforward differentiation using the given formulation of the map u =

Q(plr .. ':pN)x|x|_1 giVeS

N
Vu=QVo+Y Qif®Vp
=1

N
- Q-QEN+ YA, 04

=1

where r = |x| = \/p} + -+ + p. With the aid of this we can then calculate the Hilbert-
Schmidt norm of the gradient Vi by writing

|Vul? :tr{[Vu][Vu]t}

1 1 N N
= {—2(1 —QG ®Q9 ; ZE Q Qe ®9 V;01(8(216 ; Q,le ®Q,19
=1 =1
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n-1 N

1
- += 2 QYA Qi) - (QF, QN6 Vi) +rIQueI}

2
r
=1

N
rZ (QVp,Qu0) + Qi) (2.5)

=1

where in deriving the last line we used the fact that (Q’Q), = 0 implying in turn that the
matrix product Q‘Qy is skew-symmetric and subsequently (Qf, Q;0) = 0. We now move
on to the inner product term (QV p;, Q,0). First, upon recalling that Q is of the form (2.3),
a straightforward differentiation gives

QQ, - diag(9;£1), - .-, 9ifx)) if n =2k, 26)
diag(dfs), ..., 0,iJ,0) ifm=2k+1,

where recalling and referring to (2.3) and (2.6), J and R[f] = exp(fJ) are the 2 x 2 matrices

10 -1 _|cosf —sinf
]_|:1 0i| and R[f]_|:sinf cosfi|’ @7)

respectively. If we write y; = (x;-1,%2;) for 1 <[ < k if n = 2k and additionally yax+1 = %2141
if n = 2k + 1, then we have

@Ay 0fidy)  ifn=2k,

QQe=1" ' (2.8)
m(alﬁ]yl,...,alﬁ(]yk,O) ifn=2k+1.
Furthermore, differentiating p; and using identities (1.9) and (1.10), we see that
1 .
ij:;(o,...,yj,...,O), 1<j<N. (2.9)
J

Therefore, by substitution, the following inner product identity is seen to hold (note that
here there is no summation over 1 <j,/ < N and the penultimate equality excludes the
relatively simpler case j = N for n odd in which the identity trivially holds):

a ’
iy 3y =0, (2.10)

(QVp;, Qi8) = (Vp;, Q' Qi) = P
]

It now follows, upon referring to (2.5), that

Vul® =

N
3 (@Y + Qo) +ZIQ19| @11
=1

Finally, the Laplacian of u is obtained by using Au = div Vu and noting the identities Vo, -
Vok =8, Vo -x = py and Ap; = 1/ p; except of course for n odd and [ = N, where we have
ApN =0. O

In the specific case f,(p) = 4(||pll) for & = 1,...,k and with ¢ sufficiently regular, the
above quantities simplify and can be expressed as in the following lemma. Hereafter, with
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J as in (2.7), we write H for the constant # x n skew-symmetric matrix

diag(J,..., if n = 2k,
H- iag(J,...,J)  ifn (2.12)
diag(J,...,J,0) ifn=2k+1.

Lemma 2.2 Let u = Q(py, ..., px)x|x| ™t with x € X" and (01,--.,pn) € AN be a spherical
whirl where Q is as given by (2.3). Assume furthermore that

fa(p):g(”p”)’ ,0:(,01»~~»,0N)€KN»150[§/<; (213)

where we have set ||p|| :\/p12+---+p1%[ :\/x%+~~~+x§l =rwitha<r<band 9 ¢

€ (la,b],R) N6 ((a,b),R). Then

I, 'H-1,)0 ® 60
. Vu-Q +(r9 )0 ® ’

r
-1

2
Additionally, if ¢ € €*((a,b), R), then we also have
_(n-1)(YH-1,)+r*(GH - 91,
= "

n .
o |Vul? = + 9% HO|%.

o Au

Qo.

Proof This follows easily from Lemma 2.1 upon substituting from (2.3), (2.13) and direct
differentiation. Note that in the second identity when # > 2 is even, we have |Hf|? = 1,
whilst for n odd, we have |[H6|? = 1 - 62. O

Using the description of |V«|? in Lemma 2.1, we can proceed by writing the F-energy
of a spherical whirl u as

V[Q(ps,..., on)xla '] [*) dx

F[u;xn]=fan(r,|w|2)dx=/ E(r,

son
n-1 N
:fan(r’r—2+§|Q"9|2) dx
n-1 ¢ o 2
=/;§WF(r,7+§ﬁ|Vﬁ| )dx (2.14)
k n-1 o pi 2 : k
= (27) /ANF<r,r—2+l§:r—2|Vf,| )L_l[pjdp = 2n)*H[f;Ax],  (2.15)

where the penultimate equality is obtained after a basic change of variables, and for the
energy integral H[f; Ay] in (2.15), we have f = (fi,...,fk). Indeed, the admissible vector
field f = f(p) with p = (p1,..., pn) here is assumed to lie in the space

Br(AN) = {f = (fire. o fi) € WP (AN, RY) 1 fi = 0 0n (9AN) 4,
fi=2mm;+zyon (0Ay), foralll <[ < k}, (2.16)

m = (my,...,myg) € ZF, z=(z1,...,zx) € TX.
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The Euler-Lagrange equation associated with the energy integral H][f; Ay] from (2.15)
over the space %%, (Ay) is seen to be the nonlinear system

div{F'(r, %5 + Zl 1 r2 |Vﬁ Vfa ]_[]];1 p}=0 inAy,

Zl 1 ,2 |Vfl r2 Ofe 1_[, 10=0 on 'y, (2.17)
f (fl’ fk on (aAN)m
f:(fl,...,ﬁ()EZHm+Z on (0AN)p,

wherea =1,...,k,m = (my,...,mi) and z = (zy, ..., zx). Note that 9, is the partial derivative
in the outward pointing normal direction to I'y.

Proposition 2.1 For each m = (my,...,my) € ZK and z = (z1,...,z;) € TX, the solution
f=f(p;m) e EL (AN, RN NE2 (AN, RN to system (2.17) is unique. This solution is also the
unique minimiser of H with respect to its own boundary condition.

Proof This is a result of a standard convexity argument. Indeed, in view of the growth
assumption on F’, minimisers of H are solutions to the Euler-Lagrange system (2.17) and
conversely by the uniform convexity of the integrand solutions to (2.17) are minimisers of
H with respect to their own boundary conditions. As a matter of fact, let f as described be
a solution to (2.17) and pick g € %h(Ay). Put ¢ = g — f where ¥ =0 on (dAy), U (3AN)p.
Then a standard convexity argument followed by an application of the divergence theorem

gives

AH = H[g; AN] - H[f; AN]

. on-1 ,o . :05 2 2 u
o i =t —2 AP ) D5 (gl = IVAP) [ T o
N

a=1 j=1
k
2—22/ d1V|: (
a=1

‘ 7 n—1 ‘ p12 2 105 u
2y |F e+ 2SIV ) ok [ o |vadp
a=1“'N I=1 j=1

Z |Vf|2>p“vle‘[p,}wadp

=1 j=1

a1 & Py k o2 k
7 - 1 2 o 2
+/ANF<r,r—2+Zr—2|Vﬁ| )Zﬁww [1pde =0,

=1 a=1 j=1

where in deducing the last inequality we have noted that the first and second integrals on
the left vanish due to f being a solution to (2.17). The uniqueness assertion now follows
by observing that the last inequality is strict for nonzero . O

Asan instructive example, in case of the Dirichlet energy (with F(r, t) = t), the above sys-
tem decouples, and we can compute explicitly the unique solution f = (f,...,fx) =f(o;m)
to (2.17). This is then seen to be given by (n > 3)

o> —a>"

Salp1,..c o M) = 2 mg + z4)

Page 9 of 17
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Moreover, the spherical whirl associated with the above f is a solution to (1.6) iff in the even

case my =---=my, 21 =---=zrand so fy = - -+ = f;, and in the odd case z; = --- = z; = 0,
my =---=mi =0andso f; =--- =f; = 0. Motivated by this observation, we now focus
on the n even case with z; =--- =z =zforze Tand m; =--- =my =m for m € Z. In

this situation, as is stated below, the solution f = f(p1, ..., oa;m) depends solely on || p|| =

/2 2
XTH e Xy

Proposition 2.2 For n > 2 even and m € Z, system (2.17) admits a unique solution f =
f(p;m) in €*(Ay,R¥) where m = (m,...,m) and z = (z,...,z) with z € T. Moreover, this

solution f = (f1,....fx) =f(p; m) has components given explicitly by
Sulpr,oospnsm) =9 (lplsm), 1<a <k (2.19)

where the function 9 = 4 (r;m) € €*([a, b),R) is the solution to the boundary value prob-
lem
LIF (r, %5t + 9 1g] = 0,
Y(a) =0, (2.20)
G b)=2nm+z.

Proof That the boundary value problem (2.20) has a unique solution with the given degree
of regularity follows by using variational methods. Indeed, thanks to the monotonicity and

convexity assumptions on F, the energy integral

n-1
r2

b
& > Flexp(¢ (r)H)x|x| " X"] = nwn/ F(r, + {%)r"l dr (2.21)

on B, =9 € W"(a,b): 9(a) = 0,9(b) = 2rm + z} is sequentially weakly lower semi-
continuous and coercive, and so the existence of a minimiser follows from an application
of the direct methods. The ¢2-regularity and uniqueness of the minimiser ¢ then follows
from standard convexity arguments and Hilbert’s differentiability theorem (cf,, e.g., [1],
pp. 57-61). Note also that from (2.20) it follows upon noting F’ > 0 that the solution ¥ is
monotone in r, that is, increasing when 2w m + z > 0 and decreasing when 27m + z< 0. It
thus remains to show that f = (f4,...,fx) as given satisfies (2.17). Indeed, f is easily seen to
satisfy the boundary conditions on (0 Ay), and (dAy), and the flat parts of dAy. Next, for

1<a <kand1l <i<N,abasic differentiation yields

9 o
Wo _ Pigy. (2.22)
8/0,' r
Furthermore, as n = 2N and k = N, we have
K p2 . . 1 k .
|Vfa|2=2r—;g2=g¢2 — r—zz,ollefaF:%z. (2.23)

i=1 =1
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We can now verify that f is a solution to (2.17). To save space, we will from now on write
H(r) = (n—1)/r* + 42, Then proceeding directly and using the ODE for ¢, we have

n-1 1 o2 K
diV|:F,(7', 7 + r_2 Zp12|vﬁ|2)r_gv’ﬁxl_[p]i|
=1 j=1
k

k
il n-1 - \pi ; 5
:Z—|:F/<r, 2 +%)r—3€€pal_[p,~:|
j=1

o 0pi

k . .
., Pi2 5 2 , ,ol.2 5
= ;iaF (r,%)rj%panp/+F (7’%)74%'%1_[01‘

Jj=1 j=1

2 k k
iy 1
=3F () LG 2 [ o+ F ) 5902 [ | o)
j=1

j-1

k k
+F'(r, %)%gZpaéf 1_['01 + F'(r, %)%E{oﬁ 1_[ ,oj}
4 1 T
p2 k d . . g
. Hp/ {EF/(;",%)%+F/(r,z%”)%—3l-"/(r,<%”)7

+ /(F/(r,%)% + ZF/(r,%)% +kF’(r,jf)%}
r r r

pz k d . . n-1 .
=TT s {—F/(r, HYG 4 Flr, G + —F(r %){4} - 0. (224)
j=1

r2 dr

The uniqueness of the solution f and the remaining minimality assertions follow from

the previous proposition. |

From the description of the solution f = f(p1,..., pn;m) it follows that f is solely a
function of the radial variable r = ||p|. Hence, with a slight abuse of notation, the as-
sociated spherical whirl has the form u = Q(r)x|x|™! where Q € €?([a, b],SO(n)); in-
deed, Q(r) = exp(¥4(r)H) where ¥ = ¥(r) is as in Proposition 2.2 and H is the constant
n x n skew-symmetric matrix from (2.12). It therefore follows from similar results in
[2] (see also [3]) that the spherical whirl u = Q(py,..., ox; m)x|x|~! with Q as in (1.11)
and f from Proposition 2.2 is a classical solution to the nonlinear system (1.6) when n
is even. Alternatively and more directly, referring to (1.6), Proposition 2.2, the explicit
form of u = exp(¥ (r)H)x|x|~! and the ODE (2.20) satisfied by &4 = ¥(r), we can write, with
H(r) = (n—1)/r2 + G2 as before and starting from .Z[u]:

Lu) = div[F'(r,|Vul*)Vu] + F'(r, IVul*) [ Vul*u
=2F"(r, )99 - (n - 1)r>)Q0 + 3,F (r, 7)Q8 + F'(r, )
x (Q+ (n-1)r2(rQ- Q)0 + F(r, )(9* + (n - )r ) Q8
= 2F"(r, #) (99 — (n - 1)r°)G + 8,F (r, )9
+F(r, )9 + (n—1)r"'9) JHQO = 0. (2.25)
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This proves that u is a solution to the nonlinear system (1.6) and hence justifies the
Main Theorem stated in the Introduction. As a remark, this also shows that for spheri-
cal whirls u# with f as in Proposition 2.2 (cf. (2.19)), the reduced system (2.17) is equivalent
to the original full system (1.6), a conclusion that is not in general true for spherical whirls
with unequal components of f merely solving (2.17). As an example, see (2.18) and the
accompanying discussion.

3 The second variation of I at spherical whirls
In this section we compute the second variation of the energy integral F and discuss
conditions under which this second variation at an extremising spherical whirl is posi-
tive definite. Towards this end, let u € .2} (X) be an admissible map of class ¢’ and pick
¢ € 6,°(X",R") and, for ¢ € R sufficiently small, set

U+ep (3.1)

U = .
|u + ed|

Itis evident that the one-parameter family (. ) is well-defined and lies in .7, (X) and agrees
with u for ¢ = 0. A straightforward computation now gives

2

d

= =3(u, ¢)u — |1 *u — 2(u, $) 9. (3.2)
£

=0

= ¢ - (Mr ¢>M7

U — U,
2
620 de

For convenience, we hereafter use the notation 3)\ = ¢ — (u, ¢)u that denotes the part of ¢
tangential to . We can now proceed by writing

d n
%]F[ME;X ]

d
= 2/ F’(r, |Vu|2)<Vu8, V—u5>dx
£=0 n dE

e=0

=2/ F'(r,|Vul?)[(Vu, V) = | Vul* (u, )] d, (3.3)
Xﬂ

where we have used (u ® V(u, ¢), Vi) = 0 by virtue of (u, u) = 1. If u is such that the first-
order condition d/de(F[u.; X"])|,—0 = 0 holds for all ¢ € €;°(X",R”), then the second vari-
ation can be computed by a further differentiation and use of (3.3) as

2 ) d 2 ) d 2
EF[%;X”] = /H{ALF (Ve )<Vus,V%ug> +2F'(r, Ve )?) V%us

e=0

! d2
+2F (r, |Vus|2)<Vu9, VEMSH dx

e=0

:/ {4F/’(r,|Vu|2)(Vu,V$)2+2F/(r,|Vu|2)|V$|2
XVI

e

:/ [4F" (r, IVul?)(Vu, V§)* + 2F (r, |Vul?) |V
XVI

2

d
+2F'(r, |Vu|2)<u|Vu|2, Jaatke

—2F'(r, IVul?) | Vul?|¢|*} dx. (3.4)

Before proceeding further and discussing the positivity of this second variation at an
extremising spherical whirl, it is instructive to note that on the level of the H-energy the
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second variation at f = (fy,...,f;) and with f; = f + ep with & € R and ¢ € €°(Ay, R¥) is
given by

S*H[f (g, @) = H[ﬂ

ko k 2
n-1 P
:2/AN|:2F”(r, > +Zr—g|Vfl|2> <Z—é Vﬁ,v¢,>

=1 =1

n-1 k ,02 k /)2 k
+F (r, — > r—;|Vf,|2> > r—g|wl|2] [ [erde. (3.5)

I=1 I=1 j=1

Additionally, when f is given by Proposition 2.2 so that fi(p) = 4(||p||) for all  and n even,
the above simplifies to

521%]1[/‘](90,<p):2/A [2F”( )(Zg—é (0, Vepr) )

k 2 k
S n-1 0
+F (r, 2 + gz) Z r—é|Vg01|2:| l_[pjdp. (3.6)

=1 j=1

Both these second variations are seen to be uniformly positive everywhere in view of the
uniform convexity of the integrand F. However, this is far from true for the second varia-
tion of FF.

Restricting now to the case n > 2 even, by using Lemma 2.2 we have that if f =
f(p;m) = (f1,...,fi) is given by Proposition 2.2, then the corresponding spherical whirl
u = Q(p)xlx| ™ with Q(p) = Q(p1,..., pn) = exp(¥ (I H) = diag(R[Z](r), ..., R[F](r)) sat-
isfies

Vy-QutH-LY®6 g o [”r—;l +54'2]. (3.7)

r

Therefore referring to the calculations from earlier in the section leading to (3.4), we
have that the second variation of the F-energy at the extremising spherical whirl « in the
direction of nonzero ¢ satisfying (¢, ) = 0 simplifies to

- , 4+ (F9H-1,)0 @6 2
/[%](¢’¢):/XW{4F//<V)%+%2)<QI +(7' H I) ® ,V¢>

r
+2F (r,

—2F (r,

Now focusing on the right-hand side of (3.8), in view of the convexity of the integrand

-1 .
5 +£¢2)|V¢|2

+542>[ " g2}|¢|2}dx (3.8)

F with respect to the second argument, that is, F”(r,£) > 0, it is evident that for any such
¢, we have the inequality

5 2
/ F (r, "r—_zl + ?2><QI" +IH-1)0 86 v¢>> dx > 0. (3.9)
XVI

r
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Hence in particular it follows that on the level of the second variation of energy we have

the inequality and lower bound

FACRIE fx 2F/(r, ”;21 +£éz) (|V¢|2 - [”r—;l +£4'2]|¢|2) dx. (3.10)

Next put ¥ = d/d > 1 where d > d > 0 denote the supremum and infimum of the contin-

uous function F'(|x|, | Vu|?) on X', respectively, that is,

n-1

_ -1 .
d= sup F/<r,n 5 +£42(r)), d= inf F(r,
r

a<r<b T asr<b

+ g‘%r)) (3.11)

72

(Note that d > 0 follows from F’ > 0 on [a, b] x (0, 00) by using a compactness argument.)
As an initial attempt, we can obtain a lower bound on the second variation by ignoring
the orthogonality (¢, Qf) = 0 satisfied by ¢ and bringing in the first Dirichlet eigenvalue.
Setting ¢ = sup[(n — 1)/7* + G%(r)] on a < r < b, from the formulation (3.8) it follows
that

#9002 [ (1908 -y "5F 9]0 ) s

72

> 24[ (VP = yeloP) dx
X”

yc
> 24(1 - l?(X”)> /X Vo |*dx, (3.12)

where A2(X") > 0 is the first Dirichlet eigenvalue of —A in X”. As a result, this leads to the

following conclusions:
o If yc < AD(X"), then for all ¢ € %I'Z(X”, R”) nonzero, _Z [¥4](¢,¢) > 0.
» There exists m = m(yc) > 0 such that for all ¢ € %I’Z(X”,R”) nonzero, if
|supp | < m, then 7 [¢](¢,¢) > 0.4
A more refined estimate taking into account the orthogonality condition on ¢ is given
in the next theorem. For consequences of the positivity of the second variation to the

extremiser u furnishing a strong local minimiser, see [4, 5].

Theorem 3.1 Let n > 4 be even, and let u = Q(p)x|x|™! be an extremising spherical whirl
with Q(p) = exp(4(r)H) = diag(R[Z](r),..., R[Z](r)) where r = | p|| and G € €*([a, b],R)

is a solution to (2.20). Assume the smallness condition

(n-2)
+

y(n—1+r292(r)) < 2, a<r<b, (3.13)

with equality holding at most on a null set in (a, b). Then the second variation of F at u is
positive, that is, 7 [<91(¢,$) > 0 for all nonzero ¢ € %I’Z(X”,R”) satisfying (¢p,u) =0 a.e.
in X"
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Proof Referring to the formulation of the second variation, the inequality given by (3.10)
and the notation introduced above, we can write

-1, L +(r9H-1,)0 ®6 2
/[%](qs,w:fxnw”(n”ﬂ +%2)<Q G - e ,v¢>
-1 . n-—1 .
+2F’(r, 5 +g2)<lv¢|2—|:—2 +g2:||¢|2)dx
14

Lot )52 )

2
324/ (|V¢|2—7/[(n 1)+r2g2]|‘f|) x. (3.14)

Next, to proceed further, we recall an estimate from [4] (¢f. Lemma 3.1 and Theorem 3.1):
Suppose n > 3 and let Q = Q(r) in €([a, b]; SO(n)) be an arbitrary twist path. Then

2 2
/. (|V¢|2 |¢|2> > Y | G (3.15)

forall ¢ € %I’Z(X”,R") satisfying (¢, Q(r)x|x|™!) = 0 a.e. in X". Using this, combined with
the previous lower bound on _#, we can therefore write

2
/[%](Wb)zzd/ (|V¢| - 1)+r2%2]|¢|> ’

>2d (
Xl’l

for nonzero ¢ as described and subject to the smallness condition set in the theorem. This

(n—4)

( 252 )|¢|2
—(n=-1)(y =1)=yr4-(r) dx>0 (3.16)

leads to the desired conclusion and thus completes the proof. d

+ Note that upon setting s = sup r>%(r) for @ < r < b, a sufficient condition implying
(3.13) is the strict inequality

— 2)2

y(n—-1+s)< ( +2. (3.17)

+ In case of the Dirichlet energy (i.e., F(r,t) =1t) it is easily seen that d=dandsoy =1.

Moreover, the ODE for ¢, that is, (2.20) can be integrated to give the solution
Y (r) = 2nm + z). N (r) for a < r < b where the profile A is described by (cf. (2.18))

(rla)>" -1

PO G

n>3. (3.18)

As a result, the smallness condition here becomes

(n—4) e
2mm+z| < 2&_2)(1 —(alb) 2), (3.19)

and so under this hypothesis, we have _Z [¢](¢, ¢) > 0 for all nonzero ¢ € %I’Z(X”, R")
satisfying (¢, Qx|x|™!) = 0 a.e. in X".
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+ The radial projection u = x|x|™! is a solution to system (1.6) (for all even or odd > 2).
It follows by a similar reasoning as in the proof of Theorem 3.1 (with 4(r) =0 in
(3.14) and (3.16)) that subject to

(n-4)°

0<y-1<2=2
=V T o)

n>3, (3.20)
the second variation of the energy at u is positive, that is, _# [4](¢,¢) > 0 for all
nonzero ¢ € 7/01'2(X”,]R”) satisfying (¢,6) =0 a.e. in X".

4 Conclusions

Considering a class of energy functionals depending on the norm of the gradient, we
have established, under suitable boundary conditions, the existence of an infinite fam-
ily of sphere-valued whirling solutions to the associated nonlinear Euler-Lagrange system
in even dimensions. In sharp contrast, we have that in odd dimensions there can be one or
no such whirling solutions. We have proved that in the former case, subject to a smallness
condition, the second variation of the energy is strictly positive at these whirling solutions

and hence that the latter solutions are stable.
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Endnotes

@ For more on the structure of the Sobolev spaces of maps between Riemannian manifolds, see [6-10] and the
references therein, and for applications and further discussion and reading relating to the work presented here, see
[8,11-16] as well as [3, 10, 17-19, 22-24].
The divergence here is taken with respect to the x-variables whilst p = p(x,...,x,) and r = | |l = (o7 + - - - + p}) .
In (1.16) the divergence is taken with respect to the p-variables.

b

€ The radial projection u = x|x|™" is always a solution to system (1.6) with @ = x|x|"' on 9X" (regardless of n even or

odd). In fact here Z[u] = VuVF + F/(Au+ |Vu|’u) = 0 as a consequence of Vu=(l, -0 ® 0)/r, F'(r,|Vul|?)
depending only on rand Au + |Vu|?u =0.

For a proof of inequalities of this type following on from the lower bound in the second line of (3.12) and more, see
[5,20, 21], in particular, Lemma 3.3 on pp. 224 in [20].
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