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ABSTRACT. We consider the problem of maximizing the first non-trivial Stekloff eigenvalue of the
Laplacian, among sets with given measure. We prove that the Brock—Weinstock inequality, asserting
that optimal shapes for this spectral optimization problem are balls, can be improved by means
of a (sharp) quantitative stability estimate. This result is based on the analysis of a certain class
of weighted isoperimetric inequalities already proved in Betta et al. (J. of Inequal. & Appl. 4:
215-240, 1999): we provide some new (sharp) quantitative versions of these, achieved by means of
a suitable calibration technique.

1. INTRODUCTION

1.1. Background. This work is devoted to the study of some particular spectral optimization
problems. These are shape optimization problems where the functional to be optimized is a function
of the spectrum of an elliptic operator, typically the Laplacian —A: the prototypical case is when
this functional coincides with a single eigenvalue of the operator (see the book [12] or the recent
survey paper [8] for the state of the art on these problems).

In order to clarify the scopes of this paper and to provide a neat framework for the results here
presented, we start recalling the most famous instance of spectral optimization: the minimization
of the first Dirichlet eigenvalue of the Laplacian A1, among sets with given measure, i.e.

(1.1) min{\;(Q) : Q| = c}.

For this problem, the (unique) solution is given by a ball of measure ¢ (see [12] for both the definition
of Dirichlet eigenvalues and the proof of this result). This is the celebrated Faber-Krahn inequality,
which can be summarized as follows

QPN M\ (Q) > [BIYN M(B),

by noticing that the shape functional  — A\ () scales like a length to the power —2. Here B is
any ball and equality in the previous can hold if and only if € itself is a ball.

Once the optimal shapes for such a problem have been identified, a natural question comes into
play: that of stability. This amounts to address the following issue: suppose that )y has measure ¢
and that A1(20) ~ min{A;(Q) : || = ¢}, is it true that Qo has to “resemble” a ball? If the answer
is yes, then one would like to quantify this stability, for example by proving a quantitative version
of the form

(1.2) QPN A(Q) = [BPN M (B) [1+ 2(d(2,8))]
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where B is the set of all balls, d is a suitable distance between sets and ® is some modulus of
continuity. We say that a quantitative inequality like (1.2) is sharp, if there exists some family of
sets {Q}e«1 approaching a ball, such that the deficit |Q|*N A1 () — | B>V A\1(B) is converging
to 0 and
122V A (22)
|BI*/N \i(B)

In other words, the quantitative inequality (1.2) is sharp if it asymptotically becomes an equality,
at least for particular shapes having small deficits.

In the case of problem (1.1), apparently the first ones to investigate these questions have been
Hansen and Nadirashvili [11] and Melas [18], who proved an inequality like (1.2), with d being the
Hausdorff distance (or a suitable variant of it) and the modulus of continuity ® being a power
function. These results are not sharp and, at least for N > 3, they apply to the case of convex
sets only. Since then, other papers have tried to attack this problem: among the others, we recall
the contributions (in chronological order) by Sznitman [22, Theorem A.1], Povel [21, Theorem
A], Bhattacharya [3] and Fusco, Maggi and Pratelli [9]. In all of these, the Hausdorff distance is
replaced by the L' distance of sets, i.e. the so called Fraenkel asymmetry

— 1~ ®(d(Q.,B)), as e — 0.

1o — 1
A(Q) ::inf{” “ |£’HL1(RN) . B ball with |B| = !Q\},

and the convexity assumption on the sets is dropped. However, in spite of a certain amount of
works on this subject, we point out that a sharp quantitative version for the Faber-Krahn inequality
is still missing, even for special classes of sets. Just for completeness, we mention the work [1] by
Avila, where the case of the first Dirichlet eigenvalue of the Laplace-Beltrami operator on manifolds
is considered: he proved such a type of stability estimates for smooth convex sets in the hyperbolic
plane and the sphere.

One may wonder what happens for the next Dirichlet eigenvalues: for example, we could consider
problem (1.1) for the second Dirichlet eigenvalue of the Laplacian. This time the optimal sets are
disjoint unions of two balls having measure ¢/2. Usually, this result is known as the Krahn-Szego
or the Hong-Krahn-Szego inequality: some (non sharp) quantitative stability estimates for this
inequality have been recently given in [5, 6], where the distance from optimal sets is still measured
in the L' sense (using a suitable variant of the quantity A).

Apart from the Dirichlet case, we can also consider the eigenvalues of the Laplacian with other
boundary conditions, for example Neumann homogeneous ones (again, we refer to [12, Section 1]
for the main definitions). In this case, problem (1.1) is no more interesting, since the first Neumann
eigenvalue of a set is always zero and corresponds to constant eigenfunctions. On the contrary, now
the problem of maximizing the first non-trivial eigenvalue ps becomes interesting, that is

max{u2(Q) : | = c}.

The classical Szegd- Weinberger inequality (see [12, Section 7]) asserts that the unique solution is
given by a ball of measure c¢. Also in this case, some quantitative improvements are possible: apart
from a paper by Xu ([25, Theorem 4]), dealing with convex sets in RY and in the hyperbolic space,
and a paper by Nadirashvili ([20]) concerning the case N = 2, recently the first author and Pratelli
in [6, Theorem 4.1] have succeeded to prove a sharp quantitative version of the Szegé-Weinberger
inequality in RY, valid for every N > 2 and without restrictions on the geometry of the admissible
sets.
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1.2. The results of this paper. The main scope of this paper is to continue the study of stability
issues for spectral optimization problems, by addressing the case of Stekloff eigenvalues (see Section
4 for definitions and basic properties). Here as well, like in the Neumann case, the interesting
problem is that of maximization. First of all, we recall that for a set €2, its first non-trivial
eigenvalue of the Laplacian with Stekloff boundary condition is given by

/|Vu(a:)]2da:
02(Q) = inf Q : / u(z)dHN 1 =03,
ueW2(2)\{0) / (@) auN-L Joo
o0

i.e. 1/02(f2) is the best constant in the Poincaré-Wirtinger trace inequality

(1.3) /{m u(z) — (][m u(x))

The Brock- Weinstock inequality asserts that in the class of sets with given volume, o9 is maximized
by a ball, i.e.

(1.4) QYN 02(Q) < BN 02(B),

where B is any ball and equality holds if and only if  itself is a ball: again, we used that the
quantity |Q\1/ N 55(92) is scaling invariant. One of the main result of this paper is a sharp quantitative
version of (1.4): indeed, we will show the following (Theorem 5.1 and Corollary 5.2).

2
dHN T < Cq / \Vu(z)?de,  weWH(Q).
Q

Theorem A (Quantitative Brock-Weinstock inequality). For every Q C RN open bounded Lips-
chitz set, there holds

(1.5) Q1N 0(9) < [BIYN 0a(B) [1 - an AR,
where an is an explicit dimensional constant.

Some words on the proof of this result are in order: it has to be noticed that the maximality of
the ball for o9 is a consequence of a further isoperimetric property of the ball. Namely, the crucial
point is that the ball centered at the origin (uniquely) minimizes the shape functional

Q»—>/ |22 dHN
o0

among sets with given measure: this result is proved in [2, Theorems 2.1 and 4.2]. Here HN~!
stands for the (N — 1)—dimensional Hausdorff measure and observe that in physical terms the
latter quantity is the moment of inertia of the boundary 0f), with respect to the origin. This
further isoperimetric characterization of the ball is the cornerstone of Brock’s proof in [7]: then
in order to derive (1.5), we are naturally lead to consider the question of stability for such a
weighted perimeter. As a consequence, we provide the following sharp quantitative version of this
isoperimetric inequality as well, which is the other main contribution of this paper (Theorem 2.2
and Corollary 2.4).

Theorem B (Quantitative weighted isoperimetric inequality). For every Q C RY open bounded
Lipschitz set, there holds

/ |£C|2 d/HN—l > / |£C|2 d/HN—l
onN 0B

)

|QAB|)2

1+ BN < 5
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where B is an explicit dimensional constant, B is the ball centered at the origin such that |B| = ||
and QAB denotes the symmetric difference.

In fact, we will see that one can also replace |z|? with other power functions or even more general
weight functions, as in [2].

Concerning the sharpness of the exponent 2 for the Fraenkel asymmetry in (1.5), the reader could
be disappointed by the fact that its proof (Theorem 6.1) is extremely much longer than the same
result for weighted perimeters (Section 3). The reason is quite easy to understand: an eigenvalue
does not have a straightforward geometrical meaning, like in the case of the perimeter for example,
so it is much more complicate to understand how deformations of an optimal shape affects the
eigenvalues. So, in principle, it is quite a difficult task even to guess what should be the sharp
modulus of continuity ®, in an inequality like (1.2). If the eigenvalue is differentiable in the sense
of the shape derivative (see [14]) — like in the case of the first Dirichlet eigenvalue A\; — one can use
the following argument. Any perturbation of the type . := (Id +eX)(B), for some smooth vector
field X, should provide a Taylor expansion of the form

(1.6) Q2N A () ~ |BPN A (B)+ 0(e?), e<1,

since the first derivative of |- |>/V \;(-) has to vanish at the minimum “point” B. Then one observes
that for such a family of sets, the Fraenkel asymmetry satisfies A(£2.) = O(e): this explains why
(1.2) is expected to hold in the (sharp) form®

Q2N X (@) = BN A (B) [1+ en AQ)?].

For the case of the first non-trivial Stekloff eigenvalue o2, things are more complicate: indeed, the
most basic example — nearly spherical ellipsoids — leads to an expansion with a non-trivial first
order term, i.e.
1Q:1VN 02(Q2) ~ |BIYN 05(B) + OCe).

The same phenomenon have already been observed in [6, Section 5] for the Neumann case. A
possible explanation for this fact is the following: at the maximum point, i.e. for a ball B, the
eigenvalue o9 is multiple and thus is not differentiable (see [12, Section 2]). Roughly speaking, this
implies that along some “directions” (i.e. for some deformations of the ball) the functional o5 could
have a non-trivial “super-differential”. In order to show that the exponent 2 in (1.5) is indeed sharp,
one has to exclude that this happens for every direction: namely, one has to exhibit a particular
family of deformations 2. for which a correct expansion like (1.6) is guaranteed. We will achieve
this by suitably refining a construction introduced in [6, Section 6], to solve the same problem in
the Neumann case: in particular, a finer analyis will lead to identify a sufficient geometric condition
(see equation (6.3)), ensuring that deformations of the form Q. = (Id 4+ € X)(B) have the sharp
decay rate in (1.5). Quite interestingly, the family of nearly spherical ellipsoids — which give the
sharp decay for weighted perimeters — will turn not to satisfy this condition.

1.3. Plan of the paper. In Section 2, we recall the definition of weighted perimeters Py and pro-
vide a new quantitative stability estimate for the minimality of the ball under measure constraint.
Then Section 3 shows that this quantitative result is indeed sharp: in order to do this, we construct
a family of nearly spherical ellipsoids E., whose isoperimetric deficit Py (E;) — Py(B) decays to 0
as A(E.)?. We then come to the main target of the paper: to make the exposition as self contained

IThis conjecture seems to have been first formulated in [4, Section 8]
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as possible, in Section 4 we recall some basic facts about Stekloff eigenvalues, as well as the spectral
optimization problems we are concerned with. Thanks to our quantitative estimates for weighted
perimeters, we can finally prove that optimal shapes for these spectral problems are stable (Section
5). The corresponding stability estimates happen to be sharp as well, as shown in the (long) final
Section 6.

2. PRELIMINARIES: STABILITY FOR WEIGHTED ISOPERIMETERS

Throughout the paper, we will denote by wy the measure of the N—dimensional unit ball, i.e.

N/2

WN = ————.
N (V24 1)

The goal of this section is to establish the cornerstone of our stability estimates for Stekloff eigen-

values: a sharp quantitative version of the isoperimetric inequality

|Q|—NN“/ 2 dHN ! > NV,
oN

asserting that balls centered at the origin are the unique sets minimizing the moment of inertia
(w.r.t. the origin) of the boundary, the measure being given. This is a particular instance of a
general result for weighted perimeters (see below) proved in [2]. Actually, our method of proof
adapts to cover most of the cases considered in [2], so we will give the proof under fairly more
general assumptions: although we will not need this result in such generality, we believe it to be of
independent interest. We also point out that for simplicity, we will work in the class of bounded
open set with Lipschitz boundary. The reason is twofold: on the one hand, this is the natural setting
where spectral problems for Stekloff eigenvalues can be settled (see Section 4 for more details); on
the other hand, this permits to neatly present the central idea of our proof, avoiding unnecessary
technicalities.

Definition 2.1 (Weighted perimeter). Let V' : [0,00) — [0,00) a non-negative Borel function.
Then for every 2 C RY open bounded Lipschitz set, its weighted perimeter is given by

Py (Q) = - V(jz]) dHY " ().

From now on, we will assume for simplicity that V' (0) = 0. Under the assumption
(2.1) V strictly increasing and o(t) = VYN YN >0 convex,

in [2] it is proven the following sharp lower bound for the weighted perimeter

(2.2 Po(@) = NV v ((’“')) |
WN

with equality if and only if 2 is a ball centered at the origin. This precisely implies that the ball
centered at the origin is the only minimizer of Py, under volume constraint: we now prove a quan-
titative stability estimate for this isoperimetric statement, slightly strengthening the assumption
(2.1) (see the discussion at the end of the proof).

This is the main result of this section.
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Theorem 2.2. Let N >2 and V : [0,00) — [0,00) be a weight function such that V € C%((0,00))
and satisfying the following properties:

(2.3) V(0)=0 and W(t):=V'(t)+ (N — 1)V§t) is such that  W'(t) >0, t>0.

Then for every @ C RN open bounded set with Lipschitz boundary, we have

1
QN QAB|\®
V(5 e (57
WN 1€
where B is the ball centered at the origin and such that |B| = Q). Here cy v, q is a constant
depending on N, the weight V' and the measure of 2, defined by

2
1 V2—-1 [IQ\ N
CNV\Q| = — min W/(t) L u 5
o 4 te[TQ,TQ%] N WN

where for simplicity we set

25 e ()7

Proof. Let B be the ball centered at the origin and having radius rq, so that |B| = [2|. The key
idea of the proof is to use a sort of calibration technique, adapted to the case of weighted perimeters:
related ideas can be found in the recent paper [17]. Namely, we consider the following vector field

(2.4) Py(Q) > Nwy™ |0~

)

X

v Vlel)

z € RV \ {0},

whose divergence is given by

k2 V(|z])
|| |z|

and this is an increasing function, by hypothesis. Integrating W on ) and then applying the
Divergence Theorem, we then obtain

=W(lz)), =eRY\{0},

i (Vi) ) = V() + (- 1)

[ wteas= [ vial) (o)) ant < P

and in the same way, integrating on B we get

/ W (la]) da :/ V(|2)) dHN ! = Py (B).
B 0B

Subtracting Py (B) from the previous inequality, we then obtain

/W(]a;)d:c—/ W(lz|) dz < Py (Q) — Py (B).
Q B
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We now observe that thanks to the fact that |B| = |2, we have |Q\ B| = |B\ | and then

Aﬁmwm—éwwwmaggmwm—émwmwx
=/ mmm—wmmm—/ W () — W(re)] da
Q\B

B\Q
=/ W () — W (ra)| de = R(Q),
QAB

where in the last equality we used the monotone behaviour of W. Resuming, we have obtained the
following
(2.6) Py (Q) — Py(B) > R(9),

and the right-hand side is just the integral of a given function over the region QAB, so very likely
this gives the desired estimate (2.4). In order to make this precise, let us introduce the radius

1
Q\ B|\¥N

and the annular region
T={zeRY :rqg<lz|<r},
which by construction satisfies |T'| = |2\ B| = |B \ ]: also observe that

) < rQ %
Using the monotonicity of the function ¢ — W (t), we get

mm—Ammwmmmw—Wmmm+AMMmewm—wwmm

zﬁmwm—wmmm

so that
r2
(27) R = Ny [ W)~ Wra)) ¥ do
TQ
Thanks to the hypothesis W/(t) > 0 if ¢t > 0, if we set
c1= min__ W(t),
tE[TQ, O 1\\]/5]

this is a strictly positive constant, depending on N, V and |{2|, then from (2.7) we can infer

2
R(2) > Nchl/ (Q—TQ)QN_l do.

rQ

We now develope the computations for this integral: keeping into account that |Q| = wy Tg , We
have

ro N+1 N+1 N N
N—1 Ty T To 'y —To
_ do = _
/m(g ro)e" do Nl e =y
N+1
_ove [T (12BN 1 e\
Q

N+1 Q)] N Q]
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Let us now focus on the function ¢(t) = (14+¢)* —1, for t € [0, 1] and with 1 < o < 2: we have the
following elementary estimate

1+ —1>at+cet?,  telo1],

with constant co given by

_“
4
Applying this inequality with the choices ¢t = |2\ B|/|2| and a« =1+ 1/N, we then obtain

r2 V2-1 /|0\ B|\?
_ N-1 g~ N+l '
/m (0 —ra)o”  do>rg N < Q) )

co (2°7t —1) > 0.

Thus, we arrive at the following estimate

C [I1QAB|\?
PV(Q)—PV(B)zR(Q)zNrig“Z (' 9l ‘) ,

where we have set

- N Va1
= (g @)

This finally gives (2.4), keeping into account that
Py(B) = Nwi/N |QN-D/N v (rg).
and recalling the definition of rq. O

Remark 2.3 (Assumptions on the weight V). We point out that a possible geometric interpretation
of condition (2.3) is that the generalized mean curvature — formally defined as the derivative of Py
with respect to the volume — is constant for a ball centered at the origin and strictly increasing, as
the radius of the ball grows.

About hypothesis (2.1) used in [2]: it is not difficult to see that this is slightly more general than
our (2.3), since (2.1) is equivalent to require that W is non-decreasing. Anyway, our hypothesis
could be somehow relaxed: first of all, from the estimate (2.7), we easily see that our proof still
characterizes the ball as the unique isoperimetric set, simply requiring that W is strictly increasing,
in particular avoiding the requirement W’ > 0 and the C? regularity of V. Secondly, a closer
inspection of our proof reveals that it provides the stronger lower bound

2

(2.8) Py(Q) — Py(B) > - /{m V(jz) HY ! 4 R(Q).

=2

vo(z) — H

Then a characterization of equality cases and a stability estimate seems still feasible, by simply
requiring W non-decreasing (as in [2]) and exploiting the first term in the right-hand side of (2.8). A
stability estimate of this type — i.e. containing the L? distance of the normal versors — has recently
been derived in [10] for the standard isoperimetric inequality. However, in our case some additional
difficulties arise, due to the presence of the weight V. The investigation of such an interesting issue
would have lead us too far from the scope of this work: for these reasons, we preferred to give a
concise proof under slightly stronger assumptions — covering the case which is more relevant for us,
ie V(t) =t
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In connection with our purposes, a significant instance of function V' satisfying (2.3) is given
by any strictly convex power function, i.e. V(|z|) = |z|P with p > 1. In this case, we use the
distinguished notation

P = [ Jal WY
o0
and occasionally we will call P,(Q) the p—perimeter of Q. We have P,(AQ) = \»TN-1 P (Q), for
every A > 0, which implies in particular that the shape functional
Qs [QUNTPN P(Q),

is dilation invariant, then inequality (2.2) can be equivalently written in scaling invariant form as

1-p—N

1—
(2.9) Q5 By(Q) > Nwy®

As a corollary of the previous Theorem, we have the following quantitative improvement of (2.9).

Corollary 2.4. Let p > 1, then for every set Q C RY open bounded set with Lipschitz boundary,
we have

Y 1p QAB|\?
(2.10) QN Py(Q) > Nwy® |1+ cnyp (’ Q ’) :
where B is the ball centered at the origin such that |Q| = |B| and c¢np is a constant depending only

on N and p, given by

CN,p =

(N+p-1)(p-1) V21 ( . t) |
4 N te[1,8/2]
Proof. We start observing that if V' (¢) = ¢P, then
W(t)=(N+p—1)t~! and W'(t)=(N+p—1)(p—1)tP2
In particular, using the homogeneity of W’ we get that

p—2

B Q\~
min ~ W'(¢) =752 min W'(t :<‘> N+p—-1)(p-1 min #72 | .
tE[Tﬂ,m%] ( ) @ t€[17%] ( ) WN ( )( ) te[l,%]

Then in order to obtain (2.10), it is sufficient to insert the previous into (2.4), to use that

1 ®
()"
WN WN
and to divide both members of (2.4) by |Q|®+N-D/N, O

3. NEARLY SPHERICAL ELLIPSOIDS

Since the main ingredient of our quantitative Brock—Weinstock inequality will be estimate (2.10),
it is important to check that this is sharp. At this aim, we show that the exponent 2 for the term
|QAB| in inequality (2.4) is optimal: for this, we simply exhibit for every radius R a sequence of
sets QF, such that |QF| = wy RY and

. Py (QF) — Py(Br)
3.1 lim su = <C,
(3.1) ST |BrRAQEP -
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FI1cURE 1. The family of ellipses FE..

where Bpg is the ball of radius R and centered in the origin. For the sake of simplicity, we confine
ourselves to consider the case N = 2: the very same arguments still work for every N > 3.

First of all, we aim to prove (3.1) for R = 1, then we will show how to obtain it for a general
R > 0. Let us consider the following family of ellipses

Y 2 2
E. = x\/l—i—e,):x—i— <1},
: {( v1i+e Y

whose boundary can be parametrized by

1
Y) = \/1+€cosﬁ,sin19>, 9 € |0, 27].
Also observe that by construction we have |E.| = |By| = m, since

E. = M.(B)

with M, : R? — R? linear application, having (with a slight abuse of notation) det M. = 1. Now,
we need to expand the term

2w
Po(E) = [ V(o)) o) v,
at this aim we use the following second-order Taylor expansions for |v.|, |7%| and V (|y¢|):

()] = (1 + &)~ 2 /1 + 2 cos? 9 + £2 cos? ¥

1 2
~1+¢ <cos219— 2> +% (Z—cos419>

1 2
V()| ~1+e <sin219 - 2) + % (i —sin419> :

and similarly
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V(1) (i _ cos? q9> V() (; _ cos? q9> 2] .

Thus we have the following second-order expansion for the integrand defining Py (€2):

while

2
V([:(0)) = V(1) + V(1) [cosw . ;] 2

Vi) bt @) = Vi) +2 [V (oo - ) + v (s3]

+ € [V’(l) ((305219 — ;) <sin219 — ;) + Vél) <i — sin* ﬂ)

(1 o) VD (3 @)] |

Finally, we observe that

27 1 27 1
/ <cos219— > cm:/ <sin219— ) dy =0,
0 2 0 2
27 1 2 27 1 1
/ cos? 9 — = dﬂ:—/ cos? ) — = sin? 9 — = d19:E
0 2 0 2 2 4
2T 27
3 4 _ 3y 3
/0 <4—cos ﬁ)dﬁ—/o <4 sin 19) d19—47r.

Summarizing, we have obtained

and

while

(3.2) Py(E.) — Py(By) ~ gaﬂ [BV(1)+ V') +V"(1)],

and on the other hand it is easily seen that |E.AB;| = O(e), thus we get (3.1) for R = 1.

To obtain this result for a generic R > 0, we notice that for every set (2,
Py(RQ) = R Py, (),

where Vg(t) = V(Rt), t > 0. Hence, if we set E. := R E. we have

Py(E:) — Py(Br) = R [Py (E:) — Py, (B1)]
2R
o 8

thanks to (3.2), thus giving (3.1) also in the general case. Observe that thanks to (2.3) we easily
get, that

[3V(R) + RV'(R) + R*V"(R)]

R*V"(R) + RV'(R) > V(R),
and thus in particular
3V(R)+ RV'(R)+ R*V"(R) > 4V (R) > 0.
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4. SPECTRAL OPTIMIZATION FOR STEKLOFF EIGENVALUES

We now arrive at the core of the paper, i.e. spectral optimization problems involving the spectrum
of the Stekloff-Laplacian: to keep the exposition as self contained as possible, we start recalling
some basic definitions (see also [12, Chapter 7]).

Let © € RY be an open bounded set with Lipschitz boundary. Thanks to the compactness of
the embedding of W2(Q) into L?(952), we have that the resolvant operator R : L2(0Q) — L2(952)
defined by

—Au = 0, inQ

1,2 : ) )

Rg € WH4(Q) solves in weak sense { (Vu,vo) = g ondQ,

is a compact, symmetric and positive linear operator. Hence R has a discrete spectrum, made
only of real positive eigenvalues accumulating at 0. As a consequence, we have that the following
boundary value problem for harmonic functions

—Au = 0, in Q,
(Vu,vq) = owu, ondf,

has non-trivial solutions only for a discrete set of values 01(Q2) < 02(Q2) < 03(Q2) ... accumulating
at oco: these are the so-called Stekloff eigenvalues of ). Here solutions are intended in the usual
weak sense, i.e.

/(Vu(w), Vo(z)) dr = o,(Q) / u(z) p(z) dz, for every o € WH2(Q), k € N.
Q o0

The corresponding solutions {&}x>1 are called eigenfunctions of the Stekloff-Laplacian and they
give an orthonormal basis of L?(912), once renormalized by ||&| r2o0) = 1, for every k > 1.
Throughout the next sections we will use the classical convention of counting the eigenvalues with
their multiplicities: this means that if for a certain £ € N\ {0}, there exist m linearly independent

non-trivial solutions for o4 (€2), then we will write 0%(Q2) = 0x41(Q) = -+ = Oprm—1(2).
Observe that if Q has k connected components Qq, ..., Q, then 01(Q) = --- = 0%(2) = 0 and the
corresponding renormalized eigenfunctions are constant functions, given by
1g.
&(x) = 2(2) i=1,... k.

JHN100,)

In particular the first Stekloff eigenvalue of a set is always trivial and corresponds to constant
functions. For this reason, given k € N\ {0}, we always have that

0 = inf{ox(Q?) : |Q| = ¢},
and this infimum is attained for every open set having k& connected components.

Remark 4.1. For what follows, it is important to remark that the functions {{}r>2 also give an
orthogonal basis for the following closed subspace of W12(Q)

(4.1)  Har(Q) = {u c wh(Q) : / u=0 and /(Vu, V) =0 for every ¢ € W&Q(Q)} ,
o Q

on which v — ||Vu|r2 and u + |Jul|j1,2 are equivalent norms, thanks to the Poincaré-Wirtinger
inequality (1.3) and to inequality

ull 20y < Ca (IVull L2 + lull200)) ue Wh(Q),
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which can be proved by means of a standard compactness argument. Notice that for every u €
Har(Q), its Dirichlet integral can be written as

(4.2) / |Vu(z)|? de = Z o2 o (9), where aj = (@) u(x) dHN L
Q 2 o0
For any ball B of radius R, its first non-trivial Stekloff eigenvalue is given by
1
which corresponds to the eigenfunctions &;(z) = z;—1, with ¢ = 2,..., N + 1, i.e. the eigenvalue

02(B) has multiplicity N. Also, we notice that the shape functional Q — |Q|N g9(Q) is scaling
invariant, thus in particular

1BV 0u(B) = wy™,
for any ball B. About the first non-trivial Stekloff eigenvalue of a set €2, we have the following

sharp estimate, first derived in [24] for dimension N = 2 and then generalized to any dimension in
[7].

Brock-Weinstock inequality. For every Q@ C RY open bounded set with Lipschitz boundary, we
have

(4.3) QYN 6y(Q) < wi/™,

and equality holds if and only if Q is a ball. In other words, for every ¢ > 0 the unique solution of
the following spectral optimization problem

max{o2(Q) : |Q| > c},
is given by a ball of measure c.

Remark 4.2. As already remarked in the Introduction, 1/02(€2) can be characterized as the sharp
constant in the Poincaré-Wirtinger trace inequality (1.3). We then notice that the Brock-Weinstock
inequality can be extended to any set supporting such an inequality and for which the trace of a
W12 function is well-defined: in these cases, it is still meaningful speaking of o2(2), though the
embedding W2(Q) < L?(09Q) could not be compact and hence its Stekloff-Laplacian could have
a continuous spectrum.

Actually, the Brock-Weinstock inequality is a straightforward consequence of a stronger estimate
proved by Brock in [7], involving the first N non-trivial Stekloff eigenvalues: namely, for every
Q C RY bounded open set with Lipschitz boundary, we have

N+1
N

1 1
> )
O 2 ) =

(4.4)

i.e. any ball minimizes the sum of the reciprocal of the first N non-trivial Stekloff eigenvalues,
among sets of given measure.

Remark 4.3. In the case of convex sets, an even stronger estimate is possible [15]: the ball
maximizes the product of the first N non-trivial Stekloff eigenvalues, under measure constraint

N+1
(4.5) 1 T] oi(2) < wn.
=2



14 BRASCO, DE PHILIPPIS, AND RUFFINI

A simple application of the arithmetic-geometric mean inequality shows that the previous implies
(4.4): it should be noticed that in dimension N = 2, the convexity assumption can be dropped (see
[13]), while for higher dimensions it is still an open problem to know whether (4.5) holds for all
sets or not.

5. THE STABILITY ISSUE

The main goal of this section is to show how (4.4) and (4.3) can be improved by means of a
quantitative stability estimate. At this aim, for every @ C RY open set with finite measure, we
recall the definition of Fraenkel asymmetry

lo—1
A(Q) ::inf{” “ ‘g;‘“(RN) . B ball with |B| = IQI},

i.e. this is the distance in the L! sense of a generic set {2 from the “manifold” of balls, renormalized
in order to make it scaling invariant: observe that 0 < A(2) < 2. Then the main result of this
section is the following quantitative improvement of (4.4).

Theorem 5.1. For every Q C RN open bounded set with Lipschitz boundary, we have

11 N
5.1 > 1 Q)?
51) |QI/N Z oi(Q) = N [L+en2 A@)]
1=2 N
where the dimensional constant cn 2 is the same as in (2.10), i.e.
N+1 ¥V2-1
CNo = —F7 ———.
N,2 N 1

Proof. We start reviewing the proof of Brock in [7]: the first step is to have a variational charac-
terization for the sum of inverses of eigenvalues. In the case of Stekloff eigenvalues, the following
formula holds (see [16, Theorem 1], for example):

Nty N+1
2 37/N—1
= max vi(x) dH ,
Z-Z; O-Z(Q) (U27"'7UN+1)EI ZZ; /;Q ( )

where the set of admissible functions is given by

I— {(vz,...,UN+1) e (W) /m vi(z) dHY L =0, /Q<wi(x),wj(x)> do = %}-

Observe that the quantities 0;(€2) are invariant under translations, so without loss of generality we
can suppose that the barycenter of 0f2 is in the origin, i.e.

/ zdHN"t=0, i=1,...,N.
oN

This implies that the eigenfunctions &; relative to o9(B) = -+ = ony11(B) are admissible in the
previous maximization problem, thus as admissible functions we take

Ti—1

NSk

vi(x) = i=2,...,N+1.
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In this way, we obtain

N+1 1
2 19/N-1 —N41
|Q|1/N Z O'z |Q|1+1/N/ | ’ dH |Q| PQ(Q)
which implies
N+1 N
‘Q’l/N Z > |Q‘_7 Py () — 1N
N Wy

This means that the deficit of thls spectral inequality is controlling from above the deficit of the
2—perimeter. Thus it is sufficient to use the quantitative estimate (2.10) for the 2—perimeter, so
to obtain

sy . N IQAB|\ 2
‘Q|1/N Z oi(Q o 1/N = wjl\f/N CN,2 Q] )
where B is the ball centered at the origin and such that |Q = |B|. Using the definition of A(£2),
we can conclude the proof. O

A straightforward consequence of the previous result is the following quantitative version of the
Brock-Weinstock inequality.

Corollary 5.2. For every Q C RN open bounded set with Lipschitz boundary, we have
(5.2) 121N 03(0) < wi™ [1— 65 A9)?],
where O is a constant depending only on the dimension, given by

5N—;mm{1 % (%—1)}

Proof. First of all, we can suppose that

(5.3) 2N o2(2) > 3 wl/N,
otherwise estimate (5.2) is trivially true with constant éy = 1/8, just by using the fact that
A() < 2. So, let us suppose that (5.3) holds true: since o2(2) < 0;(Q) for every i > 3, from (5.1)
we can infer

N N

>
QN a3(Q) ~ MY

[1 + N2 A(Q)Q] ,

which can be rewritten as
121N 59(92) [1+ ena AQ)?] < wi/™.
The previous easily implies (5.2), thanks to (5.3). O

Remark 5.3. In the next section we will prove that both the estimates derived in Theorem 5.1
and Corollary 5.2 are sharp. We point out that defining the two deficit functionals

N+1
|B|'N |B|'/N 03(B)
5.4 Inv(Q)) := E d BW(EQ) =-———+"7-—=-1
( ) HV( ) N|Q|1/N an ( ) |Q|1/NO'2(Q) )

we have that
en2 A(Q)? < Inv(Q) < BW(Q),
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where in the first inequality we used Theorem 5.1. Then if one can prove that the exponent 2
for A(2) is sharp in the quantitative Brock-Weinstock inequality, this will automatically prove the
optimality of the power 2 for inequality (5.1).

6. SHARPNESS OF THE QUANTITATIVE BROCK-WEINSTOCK INEQUALITY

In this section, we will show the sharpness of the quantitative Brock-Weinstock inequality (5.2):
as remarked, this in turn will give the sharpness of (5.1) as well. Namely, we are going to prove
the following result.

Theorem 6.1. There exists a family {Qc}eso of smooth sets approaching the ball B of unit radius
i such a way that

(6.1) A(Q) ~ ‘Q‘ﬁf‘

where BW () is defined by (5.4).

~ ¢ and BW () ~ &%, ek 1,

The rest of this section is devoted to construct such a family of deformations {2.. Since the whole
construction is quite complicate, for the sake of readability we will divide it into 4 main steps.

6.1. Step 1: setting of the construction and basic properties. In what follows, B ¢ RY
stands for the open unit ball, centered at the origin. We consider a general nearly circular domain,
given by

Q. ={zeRY : 2=0 or |z| <1+4ey(z/|z])},

where ¢ € C*°(0B) satisfies the following assumptions.

Key assumptions. For every a € RY, there holds

(6.2) Y(z)dHN "t =0, / (a,z) h(x) dHN T =0,
OB 0B
and
2 N—-1 __
(6.3) /a (@ v T =0

We start with a basic result of geometric type.

Lemma 6.2. Let ¢ € C*°(9B) satisfying (6.2). Then

2-AB|

(6.4) Q.| — |B| ~ £ and AQ) e ———.
€2

Proof. Using polar coordinates, the measure [€).| can be expressed as follows

_ 1 N N—-1
0/ = | 1+ evie) an

N -1
~ |B| +5/ (o) dHY T e ——
OB 2

which gives the first relation in (6.4), thanks to the fact that i) has zero-mean on 0B.

W(x)? dHN T,
OB
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For the second one, we start observing that [Q.AB| ~ e: still using polar coordinates, we get
1
QAB| = — [(1+ep(a)™ —1] an™!
N {z€0B :¢(x)>0}

1
EY; 1—(1 N d N-1 o d N-1
* N /{xeaB:w(x)<O} [ ( +Ew($)) ] H € /63 ‘w(l')’ H

Now, let B(zg,r:) be a ball realizing the asymmetry, i.e. such that A(£;) |Q:| = [Q:AB(x,7¢)|:

in particular, we have |B(zg,r:)| = |Q¢|. It is easily seen that
Q.AB
(6.5) A(Q) <c 2 ‘,
12|

for some constant ¢ independent of e: indeed, by definition of A(2.) and triangular inequality, we
get

Q.AB(0, r. Q.AB| |BAB(0,r. Q.AB
A(Qa)§| O,re)l | | ©O,r)l ] |7
€2 | €2 | €2 | €2 |
since |BAB(0,7.)| = | |B(xo,7:)| — |B|| ~ 2, while |Q.AB| ~ ¢.
Using the symmetries of B and (6.2), for every a € RY we can infer

__ 1 N+1 N-1. 2N 2 N1
/Qs(a,y>dy— Nl /&93<1+€w($)) (a,x) dH ~et 8B¢(m) (a,z) dH )

Choosing a = e;, i.e. the coordinate directions, the previous implies that the barycenter of €.
coincides with the origin, up to an error of order 2. Since the barycenter of B(xg,.) is given by

its center xg, we then get
/ ydy—/ ydy +‘/ ydy‘
B(zo,re) Q. Qe

/ ydy| <
B(‘ZO7TE)
<[ |yrdy+\/ ydy' < C|B(eo,r) AL + C 2,
B(z0,re)AQ. Qe

|B(20,7e)| |20] =

for some constant C' independent of . In other words, we get |zo| < C A(S2) + C % — possibly
with a different constant C, but still independent of € — then we can estimate

| BAQ,| < |Q:AB(xg,r:)|  |B(xo,re)AB]
]~ €2 | €2 |

for some C’, C” not depending on e: here we used that | B(xo, r:)AB| is comparable to the distance

of their centers — that is, comparable to |xo| — up to an error of order €2, due to the difference of

the measures. It is only left to use the estimate on |z¢| in (6.6), in conjunction with (6.5) and the
fact that |QQ.AB| ~ e: we then get

(6.6) < A(Q) + C' |ao| + C" &2,

1
Se< A(Q) +Ce? < e,
for some ¢ > 1, which finally gives A(€).) ~ ¢, as desired. O

Remark 6.3 (Meaning of the key assumptions). We point out that conditions (6.2) and (6.3) are
equivalent to require that 1 is orthogonal in the L?(0B) sense to the first three eigenspace of the
Laplace-Beltrami operator on 0B, i.e. to spherical harmonics of order 0,1 and 2 respectively (see
[19] for a comprehensive account on spherical harmonics). Each of these conditions will play a
precise role in our construction: thanks to the previous result, the first one implies that €). has
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the same measure as B, up to an error of order ¢2. The second condition in (6.2) implies that ).
has the same barycenter as B, still up to an error of order £2: then this order coincides with the
magnitude of A(£2.)?. Eventually, recalling that every Stekloff eigenfunction ¢ relative to o2(B)
has the form £(z) = (a, x), condition (6.3) implies

61 [ d@k@Pat T =0 ad [ o) V@R an <o,
OB OB

where V. is the tangential gradient. Relations (6.7) will be crucially exploited in order to prove
that oo(B) — 02(€2.) ~ £2.

Let us fix now an eigenfunction u. for o2(€2), normalized in such a way that
(6.8) / ue(x)?dHN "t =1 and / ‘Vug(at)‘2 dx = o9(£2).
0 Qe

Remark 6.4. Thanks to the fact that 9€). is of class C*°, we obtain that u. € C*°(2.). Moreover,
the domains €. are uniformly of class C¥, for every k > 0, hence we can assume the functions u,
to satisfy uniform C* estimates, i.e.

(6.9) ”Uchk(gTE) < Hy,
for some constants Hy > 0 depending only on k£ € N.

We now give the basic estimate of o2(B) from above in terms of o2(2.): this is the cornerstone
of the whole construction.

Lemma 6.5. Let g9 < 1, there exist two functions N, Q : [0,e0] — R with
lim (IN ()| +[Q(e)[) =0,
e—0

and a constant K > 0 such that for every e, we have

o2(Q2) + N(e)
6.10 B) < .
(6.10) 7 )_1+Q(€)—K52
Proof. Since we want to compare o2(§2;) with o2(B), we have to suitably adapt the eigenfuction
ue, in order to let it be admissible for the Rayleigh quotient defining o2(B). To do so, we start
considering a C* extension . of u. with k = [N/2] + 3 to the larger set >

De={z: |z < 1+el[¢llre@m)} D BUQ,

and we can make such an extension in such a way that

(6.11) [tellcrp.y < Klluellor.) -

Then, we estimate the mean value of this extension on the boundary dB: we set

8= ][ U (z) dHN L,
0B
and we define the application ¢. : 9B — 0f), given by
(6.12) te(x) =2 +ep(x)z, x € 0B.

Observe that we have

e (¢e(r)) = ue(de(x)), r € 0B,

2The choice of k will be clear in the proof of Lemma 6.11.
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so that our uniform estimates (6.9) and (6.11) yield
(6.13) Ue(z) = us(de(z)) + O(e), x € 0B.

Using this information in the definition of §, we get

6= ][ e (¢e(7)) dHN T+ O(e) = ][ Ue (P () Je () dHN T+ O(e)
OB oB

where in the last equality we have set

J(2) = (4 ep(@)V 2\ (L +ep(@)? +e2 [V, 6P, e B,
and we used the following straightforward estimate

(6.14) [ Je(y) — Uz am) = O(e),
the quantity V ¢ being the tangential gradient of 1» on 9B. With the change of variable y = ¢.(z),
we then arrive at

1

(6.15) 6= Y5 /89 () dHY L 4 0() = O(e),

thanks to the fact that [, o0, Ue = 0. We are now ready to define an admissible function for o2(B):
we set

(6.16) Ve :=Us - 15— 0,
and we immediately notice that
(6.17) el ) < KN,

thanks to (6.9), (6.11) and (6.15) (recall that k£ depends only on N). In words, v, is the original
eigenfunction u. extended to the whole D., then restricted to the ball B and finally vertically
translated in order to satisfy the zero-mean condition on 0B. By its very definition and using
(6.15), we immediately observe that

0B 0B

(6.18)

= ’—25/ 17€+62HN_1(8B)‘ = 2 HN"HOB) < K&2.
0B

Now we set

N(e) := / Vo |* — / |V,
B\Q. Q:\B
so that we can write

(6.19) /B]Vve(x)\2:/g Va2 + N(e) = 02(Q0) + N(),

where we used that Vv, = Vu, on B N Q.. Moreover, using (6.13) and (6.18), we have

2 Ue(2)? — Ke? = ue(2)? £) — Ke? = £) — Ke?
(6.20) /83%@) z/aBu5<x> K /m () 1 Q) — K2 =14 Qe) — K<,

having defined
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We are now able to estimate o2(B): since
/ Vo (x)]? dz
B

/ v ()2 dHN !
0B

using (6.19) and (6.20), we finally obtain (6.10). O

oa2(B) <

Remark 6.6. Thanks to the uniform estimates (6.9) with £ = 0, 1 and to (6.14), it is immediate
to infer

(6.21) IN(e)] < Ke, Q(e)| < Ke,
which inserted in (6.10) gives the easy estimate

o2(B) < 02(2:) + Ke,
possibly with a different constant K > 0.

The previous observation shows that in order to exhibit the sharp decay rate of the deficit along the
sequence )., we need a precise control of the decay rate of the error terms N and @. Indeed, each
estimate on them automatically translates into an estimate of the same order for oo(B) — 02(£2;).
Let us state precisely this observation, whose proof is immediate from (6.10).

Lemma 6.7. There exists two constants Cy and Cy such that

loa(B) — 02(2)| < C1 (IN(e)| +|Q(e)]) + Ca &2, for every e < 1.
Keeping in mind Corollary 5.2 and (6.4), we know that
(6.22) Cze®> < BW(Q.) < Cy|oo(B) — 02(2)| + Cs €2,

hence to conclude the optimality of the exponent 2 in (5.2) one would like to enforce (6.21), proving
that

IN(e)] +1Q(e)] < K €.

6.2. Step 2: improving the decay rate. In order to gain this improvement, the following
Lemma will be of crucial importance. This guarantees that if the distance in C'' between v, and
the eigenspace corresponding to o2(B) has a certain rate of decaying at 0, then the decays of N (¢)
and Q(e) are improved of the same order. It is precisely here, in the proof of this result, that the
Key Assumption (6.3) on ¢ will heavily come into play.

Lemma 6.8. Let w : [0,1] — R* be a continuous function such that t?/K < w(t) < K+/t. Suppose
that for every e < 1, there exists an eigenfunction & for oo(B) such that

(6.23) [0 = &eller gy < Cwle),

for some constant C' independent of €. Then there exists a constant Cg, still independent of €, such
that

IN(e)|+1Q(e)] < Csw(e)e for every e < 1.
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Proof. We start estimating the term |N(g)|: the computations are similar to that in [6], but we
have to pay attention to some extra terms, which come from the fact that we are facing a Stekloff
problem.

Using the uniform estimates (6.9) and recalling the definition (6.12) of ¢., we have

Vue(@)f? = ]we (o ()

and observe that, splitting the gradient in its radial and tangential components, the right-hand side
can be written as

2
+ O(e), for every x € Q. \ B,

2= 10,u z/|z|)|? ! U x/|z))[?
Ve (de(/|2])” = [0gue (¢e(2/]]))]" + EETEYENE |Vrue (e (z/]2]))]

= [9pus(=(2/|2) | + |Vrue(de(z/]2])* + O(e).

Using once again (6.9), the latter in turn can be estimated as follows
[Opue(9c (/) + [V rue(¢:(2/[2]) [P = 02(2e)? us(2/[2])* + |Vrus(2/|2])|* + O(e).
Notice that we also used that u. satisfies the boundary condition
(Vus(x),vq, (x)) = 02(Qe) us(x), x € 08,
and that the normal vector on 0€). is radial up to an error of order ¢, since we have

vo (z) = (A +eya/lz) x/lx| —eVoo(a/lz]) _ = LO0(),  wedn.,

VA +ed@/laD))? + Voyla/l2))]? Izl

Therefore, recalling also that |2, \ B| ~ ¢, one obtains

[ u@Pde = [ (@) (000w + Vo) Y+ O()
Q-\B aBN{¥>0}

(6.24)
= 6/ P(x) [02(B)? ve(2)® + |Vove ()] dHN !+ O(e?),
dBN{y>0}

where the last equality comes from the fact that v. = u. on Q. N B up to the additive constant d,
which is of order ¢ thanks to (6.15), and from the fact that |o2(B) — 02(€2¢)| < Ce. In the very
same way, recalling that by definition of v. one has

Ve (de(x)) = Vue(oe(x)), for every x € OB \ (1.,

and that the uniform estimates holds also for v. by (6.17), one gets

2 = —¢ x) |o 20.(x)? vo(z)|? N-1 £2).
(6.25) /B ACCIE ABQ{Mw()[z(B) ()% 4 [Vove(@)?] dHY 1+ O(2)
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Finally, recalling the definition of N(¢), from (6.23), (6.24) and (6.25) one obtains

IN(¢)| < e0a(B ) ve ()2 dHN 1

+e + 0(e?)

/ () |vTva<x>PdHN*1
0B

= €02(B)2

() & () dHN T
0B

+e Y(x) Voo ()P dHN 7 + C e w(e) + O(e?) < Cewle),

where in the last estimate we used property (6.3).

We now come to the estimate of |Q(¢)|: remember that this is given by

Qe) = /8 ; [ ()% — Ue(x + e () )2 Jo(x)] dHN T,

i.e. this error term contains a boundary integral, then estimates are a bit different from the
Neumann case treated in [6].

In order to handle this term @, for ease of computations it could be more useful to rewrite it as
follows

Q(e) = Qi(e) + Q2(e),

where we set
Q)= [ [l ~ o))
and

Que) = [ ile(o/la)? 1= Joa)) a

Let us start with Q1(¢): by construction Vu(x) = Vv.(z), then using the uniform estimates (6.9),
(6.11) and the hypothesis (6.23), we have

@ = | [ [l - oulo)?] am

<9c / i (2) O, (2) () AHY | + O(e2)
0B

<2e 55(90) Ople (@) p(x) dHN ! + Cwl(e)e

=2c09(B '/ &(x z) dHN 7 + Cw(e)e,

which yields the estimate |Q;(e)] < Cw(e)e, again thanks to property (6.3). Observe that in the
last equality we have exploited the fact that &. satisfies the Stekloff boundary condition. Finally,
it is left to estimate the term Q2(¢): first of all, we have

1— J(z) = —(N — 1) ep(9) + O(?),



STEKLOFF-LAPLACIAN: THE STABILITY ISSUE 23

while using the definition of v, the uniform estimates (6.9) and (6.11) and the fact that § = O(e),
we get

Ue(¢=(x)) = Ue(z) + O(e) = ve(x) + 5 + O(e) = ve(x) + O(e), xr € 0B.
Inserting these into the definition of Q2(e) and using (6.23), we finally obtain

Q) < (V= | [ @l v@)an¥ | +0()
0B
S(N=1e || &@)?¢@)dHV '+ Cw(e)e,
0B
which concludes the proof, again thanks to property (6.3). O

Remark 6.9. Observe that if on the contrary 1 violates condition (6.3), we can not assure that all
the first-order term in the previous estimates cancel out: then we would not get any improvement
on N and (). For example, for the case of the ellipsoids F. considered in Section 3, their boundaries
can be described as follows

2

OE. = y=p.(x)z €R* : 2 € 0B and Qa(w):\/(lJrE)x%Jrl?s ’

and observe that
0:(z) ~ 1 +¢e (2} — 23), xr € 0B.

It is not difficult to see that 1(z) = 23 — 22 does not satisfy (6.3): and in fact, in analogy with the
Neumann case (see [6, Section 5]), one can show that

O’Q(B) — UQ(EE) ~ g,
i.e. ellipsoids do not exhibit the sharp decay rate for the Brock-Weinstock inequality.

6.3. Step 3: nearness estimates. Thanks to the previous step, we know that to improve (6.21)
it is sufficient to estimate the C! distance of v. from the eigenspace relative to o2(B), in terms
of e: the main point is that we can perform such an estimation, in terms of |[N ()| and |Q(e)|
themselves. This is the content of the third step.

We start with an easy W1?2(B) estimate, whose proof is based on a Fourier decomposition on
the basis {£; }r>2 of Stekloff eigenfunctions for B: the idea is quite the same as in [6], but an extra
difficulty arises, since we can not directly decompose v. in W12 on the basis {& }r>2. Rather, we
have to project it on the space of harmonic functions and to control, in terms of €, both the Dirichlet
integral of this projection and the distance between v. and the space of harmonic functions.

Lemma 6.10. For every € < 1, there exists an eigenfunction & relative to oo(B) such that
(6.26) [ve = &ellwrzp) < CVIN(e)| +|Q(e)| + Ke, for every e < 1,
for some constant C' independent of ¢.

Proof. First of all, let us set f. := Av. = Al.. Thanks to the fact that u. is a C* extension of u.
and that the latter is harmonic on Q. N B, we get that f. is a C*~2 function on B such that

fe(z) =0, x € Q.NB.
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Moreover, on B\ Q. we have

x x
< (o () \ IV Ly 0 ()
(6.27)
x x x
:vaanL‘X’(B) Pe <) —z| <C |9 <> _' < Cellyre, x € B\,
|z [} ||
so that in conclusion || fc||z(p) < C'e. We now introduce the harmonic projection ¢, of v, i.e. e
solves
ASO& = 07 ln B,
90&‘ - U57 on 8B7

and observe that we have

(6.28) [ve — @ellwrzmy < Cllfellrzmy < Ce,

where we used the previous estimate on f.. Since . is harmonic and v. — ¢, € W& ’Q(B), we obtain
Vo = Viullias) = [ Vo) do— [ (Vo) da.

Keeping into account (6.28), we finally obtain

| Ive@pde= [ [V o

Since . € Har(B) — remember the definition (4.1) — we can use a spectral decomposition for it
and write

(6.29) < Cée%

Ve = Zak(s) I where  ay(e) = /(‘)B oo () & () dHN L, k> 2,

k>2
then

||905||%2(33) = Zak(5)2 and ||V805||%2(B) = Z%(B) ar(e)?,
k>2 k>2

where for the second decomposition we used (4.2). By (6.18) and the definition of Q(e), we have

/83 ve(z)? — 1‘ < /83 e (z)? — /ms e ()2 /83 oe(2)? /aB (o)

< Q)| + K €,

and since . = v, on 0B, the previous implies

[lelZ20m) — 1] < Q) + K &2,

_l’_

In particular, we get

N+1
(e =11 < > ar(e)’ +1Qe)| + Ke?,
k=2 k>N+2

and multiplying both members by o2(B) we have

N+1
(6.30) o2(B) | ap(e)’ = 1] < 0a(B) D ar(e)® +c1|Qe)| + K2
k=2 k>N-+2
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On the other hand, by (6.19) and (6.29) we have
[196:125) = 02(B)| < |IVeeliEas) — 02(B)| + IV 22 = IV elEaqy
< 02(Qe) — 02(B)| + [N(e)| + C¢?
< C(IN@E)[+1Q(e)]) + K &2,
which can be rewritten as

N+1
o2(B) (Z ar(e)® - 1) + Y ou(B)a(e)?| <2 (IN()| +1Q(e)]) + K €%,

k=2 E>N+2

and this implies

N+1
(6.31) > or(B)ar(e)? < e (IN(E)|+1Q(E)]) + K&+ 02(B) | Y ale)® — 1.
E>N+42 k=2

We can now combine (6.30) and (6.31), so to obtain

> (ok(B) = 03(B)) ar(e)® < (c1 + c2) (IN()| +1Q(e)]) + K €.
k>N+2

Notice that
o2(B)

o (B)
since o3(B) has multiplicty NV and this forms a nondecreasing sequence, then from the previous we
can infer

1-—

> 0, k> N+ 2,

> or(B)ar(e)? < C (IN(e)|+1Q(e))) + K &2,
k>N+2
possibly with different constants C' and K, depending on the spectral gap oni2(B) — 02(B), but
not on . If we set

N+1
&= (o),
k=2
we have
lpe = &cllZ2(0m) < on42(B) Ve — VE| 725
and

IV = VElT2m = Y ox(B)ar(e)* <C (IN(E)|+1Q()]) + K &,
E>N+2

I = &ellwrzs) < CVIN(e)| +|Q(e)[ + Ke,

thanks to the fact that u— [ull 1295) + | Vul| 2(p) is equivalent to the standard norm of W'2(B).
Finally, it is only left to observe that

which yields

[ve = &llwrzm) < e — &ellwremy + lve — ellwrzes),
thus we have obtained (6.26). O

We show how the previous Sobolev estimate (6.26) can be enhanced, replacing the W12(B) norm
with the C'! one.
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Lemma 6.11. For every € < 1, there exists an eigenfunction & relative to oo(B) such that

(6.32) lve = &llenm) < Cr VIN(E)| +1Q(e)] + Cse, for every e < 1,

for some positive constants C7, Cg independent of €.

Proof. First of all, let us write down the the Neumann boundary value problems solved by v. and
&:: these are given respectively by

Av, = fe in OB nd JAV R = 0, in OB
(Vve,v) = o09(B)ge, ondB & (V&,v) = o09(B)&, ondB
where
fe(x) = Aug(x), x € B,
and the boundary value g. is given by (recall that Vv, = V)

ge(z) = ve() + [ua(ﬁba(x)) - Ua(x)]

UQ(QE)
1 _
+ (B (Ve (z) — Vue(¢e (), va. (¢:(x)))
1 " 4
+ 52(B) (Ve (x),v(x) — vo, (de(x))) =: ve(z) + ;gm(x) € B,

Thus in order to gain informations on the distance between v, and &, it suffices to estimate f. and
the boundary term g. — & indeed, by standard Elliptic Regularity (see [23, Proposition 7.5]) and
by the triangular inequality, for every k > 1 we have

[ve — fa”WW(B) <C (Hva - faHL?(B) + llge — €E||W’€*3/2!2(6B) + HfEHW’C—?’?(B))

(6.33) < C (HUE - feHL?(B) + HU€ - fz—:HW’f—3/2,2(aB)

4
+ > Ngeillwr-s/zgom) + ||f€||Wk2»2(B)> :

i=1
The first term on the right-hand side can be easily estimated as follows
[ve = &ellz2(m) < llve = &llwrz) < CVIN(e)| +1Q(e)| + K,

where we used (6.26) in the second inequality: then to obtain (6.32) it suffices to prove that

(6.34) [ve = &ellwr—s/22(05) < CVIN(E)[ +1Q(e)| + Ke,

4
(6.35) Y lgeillwr-sr22am) < Ce,
=1

(6.36) I felwa-saqs) < Ce.

with k£ = [N/2] + 2. Indeed, using the Sobolev Imbedding Theorem, this would yield
[0 = &elleam) < Cllve — Eellwiviz22p),

and combining (6.33) and (6.34)—(6.36), we would conclude the proof.
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We now begin to estimate the terms g. ;: recalling that u. o ¢, = U, 0 ¢ on OB and using (6.13)
and the uniform estimates on u., we get that

1/2

9,1 llws-sr22(0m) < e © de = Tellyr-s/220p) + 8 (H¥1(9B)) O(e).

For the second, we use (6.9) and Lemma 6.7, to obtain

locallwe-sreaom < & 2R 2B < ke v+ Qe

possibly with a different constant K, still not depending on . For the the third term, we just use
a triangular inequality and the uniform estimates (6.9), (6.11)

Hgg,3”wk—3/2,2(33) S C HV?IE; - V'U/g ¢} ¢5HWIC_3/2’2(8B)
< OV — V(us 0 ¢6)HW’€—3/272(8B)
+ C|V(us 0 ¢c) — Vue o ¢s||Wk—3/2,2(aB) <Ce,

again thanks to the fact that ue o ¢ = us 0 ¢ on dB. Finally, still using the uniform estimates
(6.11) and (6.9), we have

||9€74HW’“*3/2,2(8B) <Cllvp —vq, o ¢s”wk73/2v2(63)-
The term vq_ o ¢. can be explicitly written as

(1+ev(x) vp(z) — € Viip(a)

v e\r)) = ’ re o,
0. (¢e(2)) VA 0(x)? + 2 [V 4 (x) 2 €
In this way
— U x)) =VB\Z B t Ew(x)
I/B(IL‘) Qg(¢€( )) B( ) (1 \/(1+5¢(x))2+82v7'w($)|2>

V. (x) .
V(I +ev(@)? +e2 Voo ()

Then observe that
. 1+e¢(x)
T )= e

and

i Vb (2)(@)
V0@ + 22 V()P

are two C* applications on 0B, such that for every m € N

a(x) = z € 0B,

leillem@op) < Cme, =12,

where C,, is a constant depending on the C™*1(9B) norm of v, but not on e. This permits to
conclude the estimate on g. 4: we finally have

HgaA Wk=3/2.2(9B) <C ||VB —VQ.©° ¢5||W’“*3/272(8B) <Ce,

so collecting all these estimates we end up with (6.35), for any k.
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Concerning the term f., we have already seen that || f.||z-(p) < Ce: repeating the argument
(6.27) for every derivative and using that the CWN/2+1 norm of f. is uniformly bounded?, we obtain
[fellgr—2z) < Ce,
for k = [N/2] + 2, so that the W* =22 norm is estimated as follows

[ fellwr—22(p) < C |l fellcr—2@m) < Ce.

Finally, we aim to prove (6.34): by the trace inequality and (6.26) we have

[|ve — £E||W1/2a2(8B) < Cllve = &llwre) < CVIN(e)[ +|Q(e)| + Ke.
A first application of (6.33) with k = 2, gives
[ve = &ellwz2(o) < CVIN(E)| +1Q(e)] + Ke,
and applying the trace inequality we obtain
[ve = &llwsrzeomy < Cllve — &ellwz2) < CVIN(e)] +1Q(e) + Ke,

thus the validity of (6.34) with & = 3. Finitely many repetitions of the previous argument give
(6.34) with k = [N/2] + 2 and thus the proof is concluded. O

6.4. Step 4: conclusion. Thanks to Lemma 6.7, we know that

|02(B) — 02(Q:)| < C1(IN(e)] +|Q(e)]) + C2 €%,
First applying Lemma 6.11 and then Lemma 6.8 with w(e) = C7+/|N(¢)| + |Q(g)| + Cs €, we obtain
(6.37) IN@)|+1Q(e) < CeVINE) +Q(e) + C e

Let us set
€

= Nereer

then from (6.37) we can infer
1
= <t(e) +t(e)?
C
which easily implies that ¢(g) > ¢ for some costant ¢ > 0, i.e.
€
M@ IRE) < &
A further application of Lemma 6.7 finally shows that
02(B) — 02(0.)] < C&2,

possibly with a different constant C, still independent of €. Inserting this into (6.22), we can
conclude the proof of Theorem 6.1.
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3This is the reason why we choose . to be a C**! extension of u. with k = [N/2] + 2.
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