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Abstract

In this paper, we continue our study, started in [9], of a two-dimensional variational model
for ferronematics — composite materials formed by dispersing magnetic nanoparticles into
a liquid crystal matrix. The model features two coupled order parameters: a Landau-de
Gennes Q-tensor for the liquid crystal component and a magnetisation vector field M, both
of them governed by a Ginzburg-Landau-type energy. The energy includes a singular coupling
term favouring alignment between Q and M. We analyse the asymptotic behaviour of (not
necessarily minimizing) critical points as a small parameter € tends to zero. While in [9]
we showed that the (rescaled) energy density for the Q-component concentrates, to leading
order, on a finite number of singular points, in this paper we prove the energy density for
the M-component concentrates along a one-dimensional rectifiable set. Moreover, we prove
that the curvature of the singular set for the M-component (technically, the first variation of
the associated varifold) is concentrated on a finite number of points, i.e. the singular set for
the Q-component. Crucial to our arguments will be the energy estimates and compactness
results proved in [9].
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In this paper, we continue our study, started in [9], of the asymptotic behaviour of critical
points of the energy functional .%, defined in (1) below, that has been proposed in the physical
literature [7] as a simplified model for two-dimensional ferronematics. Ferronematics are a class
of composite materials obtained as suspensions of magnetic nanoparticles in a nematic liquid
crystal host [8, 17]. According to the approach proposed in [7], ferronematics are described by two
order parameters. The orientation of the liquid crystal molecules is described by the Landau-de
Gennes Q-tensor, which is a map from the physical domain  C R? to the space 5”02“ of 2 x 2,
symmetric, real matrices with trace equal to zero. Nonzero values of Q correspond to liquid
crystal configurations with a well-defined direction of molecular alignment, represented by the
eigenspace of Q associated with the positive eigenvalue, while Q = 0 indicates an isotropic state,
where all the directions of molecular alignment are equally likely. The distribution of magnetic



nanoparticles is described by the average magnetisation vector, M: Q — R2. The system is
governed by a free energy functional which depends on both Q and M:

1) Z.(Q.M) = /Q {5Ival+ 5 IvME+ S @M}

where ¢ is a non-dimensional parameter. The interaction between the liquid crystal host and the
magnetic inclusions is mediated by the potential f., which takes the form

) QM) = (1-1QP) + 5 (1 M)’ — <5 QM M 4 e

Here 8 > 0 is given and k. is an additive constant, depending on € and § only, uniquely
determined by imposing that inf f. = 0. For positive values of 3, the potential f. promotes
alignment between the liquid crystal molecules and the magnetisation vector. As in [9], we
consider two alternative sets of boundary conditions for Q. and M.. One option is to impose
Dirichlet boundary conditions for both Q. and M.:

(3) Q: = Qpa, M. =My on 0f).

In this case, the boundary data Quq € C'(09, YOQXQ), Mg € CH(09Q, R?) are e-independent
maps that satisfy

at any point of 0f).
Alternatively to (3)-(4), we consider ‘mixed’ boundary conditions, i.e. Dirichlet boundary
conditions for Q. and homogeneous Neumann boundary conditions for M,:

(5) Q. =Qua, HM.=0  on 99,

where v is the exterior unit normal to 9€2. We assume the boundary datum Qpq (independent
from ¢ and) of the form

(6) Qpa = V2 (nbd @ Npg — ;)

on 99, for some map npq € C1(99, R?).
Regardless of our choice of boundary conditions, we always assume that there exists a con-
stant Cpot > 0, independent of €, such that

1
@ 5 [ QML) < Co

for any e small enough. One can provide sufficient conditions for (7) in terms of the domain and
the boundary datum, see e.g. [9, Remark 1].



By a critical point of the energy functional .%., we mean a finite-energy solution (Q., M;)
of the Euler-Lagrange system of equations

1 M, |?
0 -AQ. + 5(Q:P - 1)Q. - 2 <M5®ME— v I) -
(9) CAM. + (M - M. - 2 QM. =0

As show in [9], under boundary conditions as in (3)-(4) or as in (5)-(6) and upon assuming (7),
for any critical pair (Q., M.) we have the fundamental energy bounds

(10) Fe(Qe; Me) < Clloge],
1
(1) [{evmer+ Sr@amofa<c

where the constant C' does not depend on . We consider the functions

1 1 € 1
(12) pe = o (517Q + 5 IVML + 5 1@ M),
€ 1
(13) ve = 5 [VML* + 5 [:(Qe, M),

In view of (10), (11), the families (jc)e>0, (V)0 are bounded in L(£2).
The following convergence theorem has been obtained in [9].

Theorem A ([9]). Let @ C R? be a bounded, simply connected domain of class C*. Let
{(Qe, M)} € Wh2(Q, 737%) x Wh2(Q, R?) be a sequence of critical points of F. subject to
either (3)—(4) or to (5)—(6). Assume that the condition (7) is satisfied. Then, as e — 0,

(i) Q. — Q, strongly in WHP(Q) for any p < 2 and M. — M, strongly in LP(Q) for any
p < +o0.

(ii) The limiting maps Q., M, satisfy

Q=1 ML= (V23 +1)", w—”(M*%?ﬁ*m—;)

for a.e. x € Q) and
(14) div(Q, x VQy) =0
in the sense of distributions in Q.

(iii) pe — ps and ve — v, weakly® as measures in €.

(iv) spt . s a finite set of points.

(v) Qs = Q, strongly in VVé’f(Q \ spt pix) for any p < 4o00.
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We recall that, by (v) and (14), Q, is a smooth harmonic map in 2\ spt f.

While Theorem A provides detailed information on the asymptotic convergence of the Q-
component of a sequence of critical pairs and on the structure of the limiting energy concentration
set spt p«, it gives much weaker information on the behaviour of the M-component and no
information on the structure of the limiting set sptv,. In this paper, we characterise precisely
the set spt vy, we clarify its relationship with the set spt v4, and we obtain stronger convergence
properties for the M-component outside the union of spt u, and spt 4.

As the coupling term promotes alignment between M and the eigenvectors of Q, the energy
of M should concentrate on singular lines, corresponding to jumps in the eigenvector frame.
Furthermore, keeping into account the results of [11, 10], where the asymptotic behaviour of
minimiser under boundary conditions as in (3)-(4) or as in (5)-(6) has been studied, we expect
that the endpoints of these singular lines should be either points of spt u, or, possibly, points of
o1.

Main results

At first sight, both (8) and (9) look like perturbed Ginzburg-Landau systems. In [9], we have
largely exploited the Ginzburg-Landau-type structure of the system (8) in order to study the
asymptotic behaviour of the Q-component. In the present paper, we focus more closely on the
system (9).

The starting point of our analysis is the fact that (9) can be regarded as the Euler-Lagrange
equation of a ‘perturbed’ vectorial Allen-Cahn-type energy functional, i.e. the functional E.
defined in (17) below. This observation allows us to pursue the approach introduced in the
recent paper [6] for non-minimising solutions of the Allen-Cahn system. As we are going to
see, a major difficulty is provided by the coupling term. To deal with this issue, we adapt the
energy methods developed in [6] and we combine them with the refined energy estimates and
convergence results for the Q-component obtained in [9].

In order to make explicit the Allen-Cahn-type structure of the system (9), we start by intro-
ducing the function ¢: YOQXQ x R? — R given by

(15) 0(Q, M) := % (Im” - 1)2 — BQM - M + % (82+v28).

for any (Q, M) € .7;*% xR?. Tt is easily checked (see Lemma 1.1) that for every Q € .77*?\ {0},
the function M — ¢(Q, M) has only two minimisers, given by

M. =+ (v28]Ql+1) ' n,

where n is a unit eigenvector of Q relative to its positive eigenvalue. Now, given any se-
quence {(Q:, M;)} of critical points of .%., we define

(16) V(M) = ((Q., ML) — inf £(Q., y),
yeR
and
. L 9 2 1
(17) E.(M¢; G) = /G {2 IVME‘ + €V<Ma)} dz,
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for any measurable set G C €. Although not explicitly stressed in the notation, the function V'
and the functional F. actually depend on Qc, too. In particular, the wells of V(M) are not
fixed, but move, dependingly on both x and e.

If G C Q is a subset where |Q.| > 1/2, say, for any sufficiently small £ > 0, then for any such
€ the maps

(18) (M) = = (v281Q: +1) " n.

provide the only zeroes of V(M,) in G. Note that, whenever (M )., (M_). are defined, there
holds |(M4): — (M_).| > 2. We also notice that, basically by (7) and (11) (see Proposition 2.2
for more details), the e-independent bound

(19) ES(ME; G) S 50

is in force.
With the notation introduced above, the Euler-Lagrange equation (9) can be recast in the
form

1
(20) —eAM. + —VnV(M.) =0,

which is exactly the Euler-Lagrange equation of the functional E.. Formally, the Equation (20)
looks like an Allen-Cahn system. Although the fact the wells are not fixed prevents us from
applying directly the results of [6], we can still follow the same line of thought. In particular,
exactly as in [6], it turns out that, besides the energy densities v, and their limit v, another
fundamental object is involved in the study for obtaining the structure properties of the set
spt vy: the limiting potential energy density, (.

Proceeding as in [6], we define the potential energy densities

1
(21) (= EV(ME)’
As a consequence of the uniform energy bound (19), the sequence ((:)eso is bounded in L'(£2),
and thus we can extract a subsequence and find (4, a non-negative Radon measure in €2, so that

G ="

weakly™ as measures in ) in the limit as ¢ — 0. As we discuss in more detail in the last part of
this introduction, it turns out that

C*SV*,SC*

in the sense of measures away from spt iy, so that, loosely speaking, v, and (, retain the same
amount of information. However, exactly as in [6], (, is a much more convenient object to study
than v,.

We are now ready to state our main theorems, which are best expressed using the language of
the theory of varifolds (see, e.g., [19] for a detailed account — a brief review of basic terminology,
as needed in this paper, is included in Section 4.)



Theorem B. The set spt v, is S -rectifiable, with locally finite measure. Upon setting

Sy = spt vy \ Spt iy,

the following holds.

()

(i)

(iii)

(iv)

(v)

The limiting potential energy measure (. is absolutely continuous with respect to the measure
HV_GS,. In other words, there exists a function v, : &, — RT, locally integrable with
respect to the measure SV S, such that

Go=0, L 6,.

The function v, is locally bounded both from above and from below in any compact set
K C Q\ spt fi.

The measure (, is the weight measure of the €1 -rectifiable varifold V, carried by &, with
density function vy.

The wvarifold V, is stationary in Q \ spt ps and its first variation as a varifold in Q is
concentrated on Spt fiy.

The set spt v, is locally a union of segments, open relative to €, each of which having
constant density, given by the value of vy at any point of the segment. In addition, apart
from an exceptional, S -null set, around any point xq of &, the singular set spt v, consists
of exactly one segment, with constant density v, ().

Ase — 0, M. — M, in LS (2 (spt pe Uspt ).

Theorem B provides detailed information on the structure of the set spt v, obtained through
the properties of the limiting measure (.

Statement (iii) of Theorem B is an abridged version of our second main theorem, Theorem C
below, which establishes the precise form of the relationship between spt . and V, (and thus,
spt v4). Before stating Theorem C, we need to introduce another bit of notation.

Given distinct points ay, ..., a, in 2, we denote by W, (ay, ..., a,) their Ginzburg-Landau
renormalised energy, defined exactly as in [4] (we recall its characterising property in (4.5) below)
and representing their interaction energy. In particular, we will be interested in the renormalised

energy W, (aq, ..., ap,) of the (distinct) points aq, ..., a,

in spt e N Q.

*

Theorem C. The first variation 6V, of the varifold V, := v(S,, v,) satisfies

(22)

VLX) = 3% X(ay)
j=1

for any X € CL(Q, R?), where

(23)

1
Zj = —ivajw* (al, ce ,an*)

for any j € {1,...,n4}. Here n, and ai,...,a,, denote, respectively, the cardinality and the
points of spt ps N €.



We can look at (22)—(23) as a balance law which sheds light on the relationship between spt /i,
and sptv,: the interaction energy between the point singularities aq,...,a,,, encoded in the
Ginzburg-Landau renormalised energy W, (ay,...,a,,), is compensated by the first variation of
V. In particular, we see from (22) that V, is stationary in Q\spt p.. (Notice that this implies that
the ‘boundary’ of spt v, must consist of points of 9 or points of spt yi4.) In the pure Allen-Cahn
setting (both in the scalar case [15] and in the vectorial case on two-dimensional domains [6]),
the stationarity of the limiting varifold is inherited from Equation (29), whose validity ultimately
goes back to the fact that M, solves the Allen-Cahn equation, so that 0V, = 0 can be seen as
a criticality condition for sptv,. Similarly, in the pure Ginzburg-Landau theory, the condition
Vao;Wi(ai,...,a,,) = 0 for any j € 1,...,n, represents the criticality condition for spt y, N
(cf. e.g. [4, Theorem VIL.4] and [5, Theorem IX.1]). It is therefore natural that the interaction
between the two components Q. and M. induces a balance between the first variation of V and
the gradient of the renormalised energy, rather than separate criticality of these two objects.

Structure of the proofs

The proofs of the Theorem B and Theorem C are substantially more complex than the analogous
results for minimising solutions. Many of the arguments of [11, 10] do not carry over to this
context, because they are based on energy minimality. Studying the properties of the limiting
measure v, — in particular, proving rectifiability of its support — is a much more delicate
task. A substantial difficulty is the lack of relevant monotonicity formulae for r.. Indeed,
since we expect concentration of v, on a l-dimensional set, we seek bounds on quantities of
the form r—1 i) By (x0) Ve dz. However, a direct computation (based on a Pohozaev identity, see
Lemma 1.6 below) gives

d (1 1 €
P — - < 2
' dr (T /Br(wo) " dx) /Br(xo) <52 fe(Qe, M) 2 VM )dCL‘

(24)
2, 1 2 1 2 1
Jr7’/ <5|auMs| +§|8VQE| 7§|8TQ5’ )djf )
OB (z0)
where v and 7 denote, respectively, the normal and the tangent field to 9B, (xg).

Leaving aside the terms that depend on Q. for the moment, the first integral in the right-
hand side of (24) is problematic, because it does not have a definite sign. While in the scalar case
similar “discrepancy” terms can be bounded from below based on the maximum principle [18, 15],
there is no reason why such bound should extend to the vectorial case. (For instance, an example
in [20] shows that in the vectorial case the pointwise discrepancy associated with entire solutions
may not have a sign, in sharp contrast with the scalar case [18].) To circumvent this issue, we
follow the strategy of the recent paper [6], which is ultimately based on refined energy estimates.
Once again, we have to adapt this approach to make it compatible with the coupling terms.

The key ingredients to this purpose are the following facts proved in [9]:

(a) The clearing-out theorem for Q., which ensures that, for every compact set K C Q\ spt iy,
there holds |Q:| > 1/2 uniformly on K, for every ¢ small enough, depending only on K.
In fact, for every compact set K C €\ spt p, we have also

(25) Q| — 1 uniformly on K as e — 0.



(b) For every compact set K C Q \ spt s and every p with 1 < p < 400, there holds

(26) [ {wiar+ ('Q"l—)} de - 0

as € — 0, where Kk, = % (ﬂ,@ + 1) is a constant that could be seen as the ground level

of the ‘modified’ Ginzburg-Landau potential (the term in round brackets above) arising
because of the interaction between the two order parameters.

(¢) The strong convergence Q. — Q. in T/Vlif(Q \ spt i14) from item (v) of Theorem A.

(d) Q. is a smooth harmonic map in € \ Spt fi,.

The first part of (a) is a straightforward consequence of [9, Proposition 2.5] and (10). It ensures
that, away from spt s, the Allen-Cahn structure is well defined, making our approach viable.
The uniform convergence (25) comes as a consequence of uniform bounds on the p-Ginzburg-
Landau energy of Q., for every p with 1 < p < +o0 (see [9, Proposition 2.6 and Lemma 2.8]).

Item (b) follows from Lemma 3.7 and Remark 3.6 in [9]. It is actually crucial to the proof of
the strong convergence in (c) and it also entails that

(27) E%fe(Qsa Ms) - %V(Ms) — 07

strongly in LP(K), for every compact K C Q\spt . and any p with 1 < p < +00, see Lemma 3.2
below.
Concerning (c), it implies that, if B(xg, ) CC 2\ spt p, then, as e — 0,

/ 0,Q.17 4t 0,Q. % d!
OBr(z0) OBr(x0)

[ jeatart 0r Q[ 4!
8Br($0) aBr(l’O)
for almost every radius. Finally, the harmonicity of Q4 away from spt p, implies that
/ 10,Q. > d! :/ 10.Q. % A
OBr(x0) OBr(x0)

Back to (24), we observe that, by the above, the terms depending on Q. on the second
line actually vanish in the limit as ¢ — 0, whenever B,(x() is well-contained in € \ spt ji,.
Furthermore, by (27), as far as we are concerned with the limit ¢ — 0, we may replace the
potential E%fE(QE, M.) with the simpler potential %V(Me) in (24) and, instead of the energy
densities v., we may consider the simpler energy densities

~ € 1
Ve =5 VM, |2 + EV(ME).

In view of the uniform energy bound (19), the sequence (7:).>¢ is bounded in L'(f2) and so,
up to extraction of a subsequence, . convergence weakly* in the sense of measures as € — 0.
By (27), there holds

(28) Ve =" Uy weakly™ as measures in K,



for every compact set K C Q\ spt pi,, as € — 0. We stress that here v, is ezactly the limit of the
measures v, that appears in Theorem A. The convergence in (28) says essentially that, at first
order, all the relevant information on the limiting measure v, is already contained in the simpler
energy measures V.. What is more, on the account of the results in [6], we may expect “clearing-
out” properties and energy decay estimates for 7. (see Section 2.3 for the precise statements),
leading to lower density bounds on v, (see Section 3.1).

As already mentioned, one major consequence of the presence of Q. in the definition of
V(M) is the fact that the wells of V(M) are not fixed but move, both with = and ¢, as shown
by (18). Most arguments in [6] are based on testing (20) against maps involving the difference
M. — (M), so that the fact that (ML), is not constant gives rise to terms depending on Q.
and its derivatives. We manage them by using the above ingredients. Combined with the the
strategy in [6] and through a rather delicate analysis, they allow us to obtain the estimates and
the compactness results for the Mc-component in Section 2 and Section 3, respectively. The
main result at the e-level is the clearing-out property for M, provided by Theorem 2.12, which,
passing to the limit as e — 0, yields a corresponding clearing-out property for v, item (ii) of
Theorem 3.3 below.

As in [6], the clearing-out theorem for v, is a fundamental tool towards the analysis of the
structure properties of the set spt v,. First, it yields density lower bounds for v, and the fact that
the J#1-measure of spt v4 is locally finite (see Theorem 3.3). Second, together with an appropriate
Pohozaev-type inequality (Proposition 3.6), which yields the non-existence of ‘islands’ of singular
set (Theorem 3.7), it entails that spt v, is locally path connected, and thus an #!-rectifiable
set. By exploiting the rectifiability of spt v, and, again, the clearing-out property, we prove in
Theorem 3.10 the locally uniform convergence of M, towards M, away from spt p, U spt v.

Continuing following [6], the crucial observation to overcome the aforementioned lack of
monotonicity formulae for the rescaled Allen-Cahn energy is the fact (, solves the equation

Ows _ 2%

2 =
(29) 0z 0z

in the sense of distributions in Q \ spt .. Here, wy is the limiting Hopf differential, defined by

we = w4 M i=(weak-) lim (101Q - [:Q.]* - 2i01Q. - %:Q. )

(30) _ ) ,
+ (weak*-) hrr(1)5(|81M6\ — |95 M| —2181M€-82M5).
e—>

Because of the strong convergence Q. — Q, in VV&;CQ(Q \ spt ix) and since Q, is smooth har-
6w9

monic in €2\ spt p,, we have %= = 0 and, therefore, (29) can equivalently be written (see
Proposition 3.13) as

&uE/I B 26@'*

0z "0z

in the sense of distributions in Q \ spt .. According to [6], the system (29) could be interpreted
as a sort of ‘modified Cauchy-Riemann conditions’.

A remarkable consequence of (29) is that, for any z¢ € Q, the function r — M is
monotone non-decreasing (see Proposition 3.18). Neither an analogous monotonicity property



nor any equation similar to (29) are known to hold for v,. This motivates us to focus our
attention on (, instead of v,. Luckily, from the analysis of (, we still recover information on
the set &, := sptvy \ spt ., because &, coincides exactly with the support of (.. Indeed, on
the one hand the convergence (28) and the equality (. (spt ) = 0 (which follows from the the
monotonicity of %C*) imply that

Ge < vk

in the sense of measures in  (see Proposition 3.18).

On the other hand, by monotonicity, ¢, has a density at every point zg € €2, which yields
the first part of statement (i) of Theorem B. The monotonicity of {, and, once again, a suitable
Pohozaev inequality, allow us to prove that the density of v, exists a J#'-a.e. point of &, and
is controlled by v, through a constant depending only on 2 and 5. Together with the density
lower bounds for v, coming from the clearing-out theorem, it gives the density lower bounds on
v, mentioned in the second part of (i), while the upper bounds come as a consequence of (19)
and, again, the monotonicity of (. As a consequence,

Ve S G as measures in Q \ spt and spt ( = G,

Once statement (i) is proved, statement (ii) of Theorem B is an immediate consequence of the
definitions (see Section 4). Given (ii) and assuming for a moment (iii) (i.e., Theorem C), item (iv)
follows from a classical structure theorem for stationary 1-varifolds with bounded density [1],
together with [6, Theorem 1.3]. Contrary to the case of minimisers, we do not know if the
density v, is constant, in general, although we suspect that the limiting varifold V, has integer
multiplicity, see Remark 4.1.

Finally, concerning Theorem C, relying on (29) exactly as in [6, Theorem 1.3], we first prove
in Theorem 4.1 that V, is stationary in € \ spt u,, which implies that the first variation of
V4 as a varifold in 2 must be supported on the finite set spt uy. Then, in Theorem 4.2, we
compute explicitly 6V,. The computation starts from the Pohazaev identity at the e-level, given
by Lemma 1.6 below, and it exploits once again the above toolkit (a)—(d) in a decisive way to
obtain the balance law (22)—(23).

Plan of the paper

The paper is organised as follows. Section 1 contains some notation and preliminary results
imported from the companion paper [9]. In Section 2.3 we develop refined energy estimates for
M., along the lines of [6], that lead in the end to the clearing-out theorem for M., Theorem 2.12.
Section 3 is devoted to the analysis of the limit measure vy, based on an adapting the arguments
in [6]. (More details on the structure of the arguments can be found at the beginning of the
section.) The proof of Theorem B and of Theorem C are given in Section 4.

Notation. We use the symbol {X.} to denote a family of objects indexed by the parameter
e > 0, almost always used as a shorthand to denote the sequence {X,},, where e — 0 as
k — 4o0. Usually, for the sake of a lighter notation, we do not relabel subsequences.

In inequalities like A < B, the symbol < means that there exists a constant C, independent
of A and B, such that A < C'B. In particular, dealing with sequences indexed by &, we use <
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to denote inequality up to a constant independent of e. Whenever it is relevant, we keep track
of the dependences of the implicit constants. Whenever possible without inducing ambiguities,
for the sake of a lighter notation, we avoid writing explicitly the measure of integration in the
integrals.
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1 Preliminary results

In this Section, we collect the results from the companion paper [9] that will be needed in the
following course.

1.1 Properties of the potential f..

For the reader’s convenience, we summarise below some properties of the potential f.. All these
properties have been already proved either in [11] or in [9], to which the reader will be referred
for detailed proof.

The constant k. in (2) is uniquely determined by imposing inf f; = 0. It turns out that ([11,
Lemma B.3])

(624 V38) + 26 1 ofe?),

N |

Re =
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where

1

(1.1) Ky 1= oW (\/55 + 1) .
Upon using the function ¢(Q, M) defined in (1.3), we can rewrite

1 1 s N2 1
(1.2) ?fa(Qv M) = 12 (|Q’ — 1) + EE(Q, M) + xe,
where

1 2 1
(13) 0Q, M) =5 (IMP—1)" - 5QM- M+ 3 (8 + v28)
and where
_ ke 1 /9

(14) Ye =75 — o (87 + V28)
satisfies
(1.5) Xe = K2 as € — 0.

For later reference, we recall the following characterisation of minimisers of ¢(Q, -), for a
given Q # 0.
Lemma 1.1 ([9, Lemma 1.2]). For any Q € 2%\ {0}, the function £(Q, -) has exactly two

minimisers, given by

(1.6) M, = i(ﬂﬁp+1)l/2n

where p :=|Q| and n is a unit eigenvector of Q corresponding to its positive eigenvalue. More-
over, there holds

(L.7) min€(Q, ) = £(Q, Ms) = 2 (1~ p) (V2 + 5+ Bp).

For Q € .72*%\ {0}, let 2(Q) := {M,, M_} C R? be the set of minimisers of £(Q, -), as
given by (1.6). If Q # 0 and dist(M, 3(Q)) < 1, we define
M, if  M—M,|<1

(1.8) m(Q. M) := {M_ it M- M_| < 1.

m(Q, M) is the closest projection of M to ¥(Q). It is defined in a non-ambiguous way, be-
cause [M, — M_| = 2(v/28p + 1)'/2 > 2.

Lemma 1.2 (]9, Lemma 1.4]). For any A > 1, there exist positive constants do(A) and co(A)
(depending on A and B only) such that the following statement holds: for any (Q, M) € 5”02“ X
R? such that A1 < |Q| < A and dist(M, 2(Q)) < dg(A), there holds

TMAQ, M) - (M —7(Q, M)) > co(A)(£(Q, M) — £(Q, 7(Q, M))) > 0.
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1.2 The maximum principle

A first consequence of the Euler-Lagrange equations (8), (9) is the following maximum principle,
the proof of which is detailed in [9, Lemma 1.6].

Lemma 1.3. The maps QZ, M? are smooth inside Q and of class C' up to the boundary of (2.
Moreover, there exist a constant Cg, depending only on 3, and a constant Cg g, depending only
on B and 0, such that

(L.9) 1Q2 ey + Ml o) < C
. * Cs.0
(1.10) IV Q2 o) + IIVM2 o) < —2.

Remark 1.1. As observed in [9, Remark 1.6], the proof of Lemma 1.3 shows a little bit more.
Indeed, we have, more precisely,

(1.11) Q| < s5.(Be), M <1+V2Bs.(B,e) inQ,

where s,(3, €) > 1 is the largest root of the polynomial P(X) = X3 — (1 + %)X — %5.

Elementary calculus shows that s.(3,¢) — 1 as ¢ — 0, for any given value of 5. Then, by
differentiating the constraint P(s.(f, €)) = 0 with respect to €, we deduce

(1.12) 5+(8, €) =1 +ery + O(e?)

as ¢ — 0.

1.3 Summary of the energy estimates

The following theorem summarises the main energy estimates proved in [9].

Theorem 1.4 (]9, Theorem 2.11]). Let {(Qz, M¢)} be a sequence of critical points of the func-
tional Z., subject to boundary conditions as in (3), (4) or as in (5), (6). Assume that (7) holds.
Then,

(1.13) F(Qe, Me) S [logel,
(1.14) /IVQ5|2,Sllog€|,

Q
(1.15) /5|VM€|2 <1,

Q

1 22

_ — <
(1.16) 62/Q(l Q?) <.

where the implicit constants on the right-hand side depend only on 3, Cpot, and the LY(09)- and
the L?(0Q)-norm of Qpa X 0rQua.
Moreover, on any ball B = B(xg, R) CC Q on which |Qc| > 1/2, there hold

(117) / |VQ€‘2 dx S C(x()? R7 /67 CpOt)7
B
(118) gE(QE? MEa B) S C(a:o’ Ra /Bu Cpot),
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where the constant C(xo, R, B, Cpot, Qba) depends only on xo, R, B, Cpot, and the L' (09)-
and the L*(0S2)-norm of Qpq X 0rQpa. Consequently, if K C 2 is any compact set such that
|Qe| > 1/2 on K for any € small enough, then there holds

= 0.
e—0 log €]

1.4 Pohozaev identity

In several points of this work, we shall make use of the Pohozaev identity satisfied by critical
points (Q., M;) of .%., both at the e-level and the ‘x-level’, i.e., after taking the limit e — 0. This
identity has been already obtained (and exploited) in [9], so we just recall the result, referring
the reader to [9] for a detailed proof.

As in [9], we define the stress-energy tensor associated to (Qe, Mc) as

(1.20) = 0;Qc - 0, Q: +c0;M; - O,M;. — e-(Qc, M¢) dji,
for (4, k) € {1, 2}2. Here e.(Q., M.) is the energy density, defined by

)
(1.21) ee(Qe, Me) := %|VQE| +*|VM ’ + 2fa(Qaa c)

Then, the following identity holds.
Lemma 1.5 ([9, Lemma 1.7]). Let G C Q be any open set with boundary OG of class C' and let
X € CHR?; R?). Then, for any solution (Q, M) to (8), (9) there holds

/ TS, 0,X, :/ (v-VQ) - (X-VQ)+¢ (v VM) - (X - VM))ds
G oG
(1.22)
—/ (X v)e(Q, M)ds

oG
In particular, the stress-energy tensor satisfies a,-T;k =0 in Q.

For later reference, we point out an immediate consequence of Lemma 1.5.
Lemma 1.6. For each ball B = B(xg, R) C Q, there holds

Eg/fa Q. M dx+R/ \8,,Q5| —i-g]aM])ds
(1.23)

=5 [ (10:QuP 410 M + S 1@ M) ) as

where v is the outward unit normal and T is the unit tangent field on OB, oriented in such a
way that (v, T) is a positive basis.

Proof. The lemma follows by taking G = B(zg, R) and X(x) := ¢(z)(z — x0) in (1.22), where
¢ : R? — R is a smooth cut-off function such that ¢ =1 in a neighbourhood of €. U
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Finally, we recall that, being a smooth harmonic map in Q\spt x4, Q. satisfies an independent
Pohozaev identity. More precisely, if X is any smooth vector field with compact support in
G C Q\ spt 4, then we have

(1.24) /G {an* . 8kQ* ank — %(diVX) ’VQ*‘z} dz = 0.

Equation (1.24) is classical and it is obtained by multiplying the harmonic map equation —AQ, =
]VQ*|2 Q. by X - VQ, and integrating by parts twice.

2 Refined energy estimates for M.

In this section, we take advantage of the ‘Allen-Cahn type’ structure of the energy functional F.
introduced in (17) to derive several refined energy estimates for the M.-component of a sequence
{(Qs, M¢)} of critical points of the functional .%..

The key point of our argument is the fact that the Euler-Lagrange equation of F. is pre-
cisely (9), which, as we have already seen, can be recast in the more convenient form (20).
However, although E. looks like an Allen-Cahn functional and, formally, (20) looks like an
Allen-Cahn system, the coupling between Q. and M, make the wells of the potential function
V in (16) dependent on Q., putting our problem well outside the context considered in [6].
Nonetheless, we manage so as to exploit the improved bounds on Q. from the companion paper
9] away from the set spt u, given by item (iv) of Theorem A to keep the perturbation under
sufficiently precise control. This allows us to parallel the path traced in [6] away from spt pi., so
that we are able to establish several a priori estimates for critical points at the e-level starting
from Equation (9). These estimates lead, ultimately, to a crucial clearing-out property for M.,
expressed by Theorem 2.12. In turn, Theorem 2.12 is key to analyse the limiting situation as
¢ — 0 and, indeed, it is the cornerstone of the further developments worked out in Section 3.

2.1 The ‘perturbed Allen-Cahn energy’ F.

We start by studying the properties of the energy functional E., already defined in (17) in the
introduction, and the associated potential V', defined in (16). (For convenience, all the relevant
definitions are recalled below.) The potential V' depends on both Q and M, though, we shall
see, QQ enters essentially as a ‘parameter’. The critical points of E. satisfy the Euler-Lagrange
equation (9), which is more conveniently recast in the form (2.8). As already mentioned in
the Introduction, whenever Q # 0, E. can be seen as a ‘perturbed Allen-Cahn energy’. The
‘perturbation’ has to be sought in the terms depending on Q in the potential V', which make
the wells move with the point x € 2 instead of staying fixed, which is instead the case in
the usual Allen-Cahn theory. In this section, we point out a few general properties of E. and
V. In particular, we prove a global, e-independent bound for the energy of critical points (see
Proposition 2.2 below). Further, we introduce some notation and terminology that will be
extensively used in the next sections.

Given any pair (Q, M) € .72*% x R?, we let
yeR2
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where £ is the function defined in (1.3). Notice that V' > 0. If G C Q, x € G, and z — Q(x) is a
Q-tensor field and z — M(x) is a vector field, we define

(2.1) Viz, M(z)) := £(Q(z), M(x)) — yiélkfz (Q(x), y)-

Note that, since the infimum of £(Q(x),-) does not depend on M (see (1.7)), we have
(2.2) VMV (-, M) = Vml(Q, M).
for any = € G.

Lemma 2.1. Let (Q., M¢) be any critical point of F. subject to boundary conditions either as
in (3)—(4) or as in (5)—(6) and assume that (7) holds. Then, for every x €  there holds the
estimate

(2.3 Q) Ma() — V(e Me(@) £ =5 (1 42) + 0o,

where the implicit constant on the right-hand side depends only on (3.

Proof. Recalling (1.3), (1.4), (1.7), (1.2), (1.5), and (1.9), we have the pointwise identities

1 1
5/e(Qe(2), Me()) = —V (2, Me(x))

—i(1—yQ |2)2+ +1mine(Q )
(24) - 452 &€ XE € y€R2 158] y
1 2\2, B (1—pe 2
== (1-02) +5 ( - ) (V2+ B+ Bpe) + 12+ 00(1),
which, after applying Young’s inequality, yields estimate (2.3). O

Remark 2.1. As an immediate consequence of Lemma 2.1, (1.16), and assumption (7), we have
the e-independent bound

(2.5) /Qv (2, M. () dz < 1,

where the implicit constant on the right-hand side depends only on 3 and the constant Cpet in
(7). A still immediate but even more important consequence of Lemma 2.1 will be provided by
Lemma 3.1 hereafter.

Next, for any measurable set G C 2, we define

(2.6) E.(M; G) := /

1
(5 IVMP® + =V (z, M)) da.
G 2 g

The uniform energy bound for critical points below is immediate.
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Proposition 2.2. Let (Q., M.) be a critical point of F., subject to boundary conditions either
as in (3)—(4) or as in (5)—(6). Then,

(2-7> ES(M6§ Q) < &,

where & is a positive number depending only on (3, the constant Cpot in (7), and the (implicit)
constant C' on the right-hand side of (1.15).

Proof. The conclusion follows immediately by combining (1.15) and (2.5). O]

With the notation introduced above, the equation for M, i.e., Equation (9), can be recast in
the form

1
(2.8) —eAM + EVMV( wM)=0
in any open set G C ). This compact writing will be conveniently employed in the following

course.

Remark 2.2 (Scaling properties). Let G = B(zg, r) C 2 be a ball. Then, arguing exactly as in
[6, Section 1.4.1], upon setting

(2.9) Er = E, M- (z) := M. (rz + o), Qa(x) = Q.(rz + x0) (x € By),

Er

(2.10) -(ML)(y) = S [VMLE (5) + 2V(y, Ma) (€ Blao, 1),

we have that 1/\715« solves (2.8) with e changed into &, and, moreover, there holds

(2.11) ex (Mz )(x) = re.(M)(rz + o), Vx € By.

Er er

In fact, the separate identities
Er |
o5 |VMg,

2 £ 2
(@) =r (5 IVML (a4 20) )
1 . 1
=V (x Mgr) =2 (gV(m, ME)>
hold for any x € Bj, whence

(2.12) E.(M.; B(xo, 1)) = Bz, (Mz; By),

1 1 N
(2.13) / Viy, Mo)dy =r <~/ V= (x, M) daz) .
€ B(zo, ) &r JB; " "

Thus, dividing both sides of (2.12) by ¢ shows that the quantity - 1E§T is scaling invariant:
(2.14) e 'E.(M.; B(xo, 1) = & Bz (Mz; B1) .
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Assume now G C € is a simply connected, open set, with smooth boundary. Then, by well-
known lifting results (cf., e.g., [9, Section 1.1]), given Q, a Q-tensor field which does not vanish
in G, we can find a pair (n, m) of orthonormal eigenvectors of Q defined in the whole of G so

that we can write

Q=L(H®n—m®m) in G,

V2

where, as always in this paper, p := |Q| and n(x) denotes an eigenvector of Q(x) related to its
positive eigenvalue.

1/2
Next, we let M4 = &+ (1 + \/iﬁp) / n denote the maps realising the minimum of V, i.e., of
(Q, -) — see Lemma 1.1 — so that

V(z,M(z)) = {(Q(x), M(z)) — £(Q(z), M(z))
for any z € G. We also set
(2.15) Y(Q(x)) == {M4(z), M_(x)} for z € G.
Recall that, for Q # 0,
(2.16) M., — M._| :2(1+\/§5p)1/2 > 2

and we notice that, by a straightforward computation, for both N = M, and N = M_ there
holds

(217)  Dl(Q, N) = v28pI+ (V26p+2n@n+v26pm@m =2v26pI+2n®n
so that
D/(Q, N)(M —N) - (M —N) >2v28p M — N|?
for both N = M and N = M_. Thus,
(2.18)  2v28p[M — N> < D3;V( -, N)(M — N) - (M~ N) <2 (1 + v26p) [M — M.[*.

for both N = My and N = M_. As it is immediately checked from (2.17), (n, m) is also an
orthonormal basis of eigenvectors for D3,V (x, M (z)) at any x € G, with eigenvalues An, Am
given by
Am =2V2Bp,  An=2 (1 + \/iﬁp) .

In particular, if G C € is a simply connected, open set, with smooth boundary and |Q| > 0 on
G, then D3,V (x, M (z)) is a positive-definite quadratic form at any x € G. In addition, if |Q|
is bounded from above and from below on G, then from the proof of Lemma 1.2, we have better
control on the behaviour of V' near 3(Q). More precisely, we first observe that, if 1/2 < |Q.| < 2
on (7, then

(2.19) A= V28 < Am and An < A =2 (1 + 2\/§B> on G.

so that the lemma below follows easily and provides a counterpart of [6, Proposition 2.1].
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Lemma 2.3. There exists a positive constant 6z € (0, 1/4], depending only on B, such that
the following holds. If G C ) is an open, simply connected set with smooth boundary and Q
is a Q-tensor field with % < Q| € 2 on G, then for any x € G and any y € R? such that
dist(y, (Q(x))) < dg there holds

(220) A dist(y, S(Q@)) < V(r, ) < A dist(y, Q)
(221) [ dist(y, S(Q@) < VV(z, y) - (s~ N) < 24, dist(y, 5(Q()))°,

where N = 7(Q, M) is given by (1.8). Moreover,

V2

2

)
55% for any y € R? such that dist(y, 2(Q(z))) > B

(2.22) Viz, y) =y = .

Proof. Being the proof completely elementary, we just give a quick sketch of it.

The first line in (2.20) follows immediately by Taylor-expanding V' close to the wells and
using the absolute bounds (2.19), for an appropriate choice of 63 depending only on 3. The
first inequality in the second line is a straightforward consequence of Lemma 1.2 with the choice
A = 2, and possibly reducing dg. The second inequality is proven in a completely analogous
way. [

As an elementary consequence, we obtain the lemma below (cf. [6, Lemma 2.2]).

Lemma 2.4. Let G C () be any open, simply connected set, with smooth boundary and Q any Q-
tensor field with % <|Q| <2 on G. Then, for any x € G and any y € R? such that V(z, y) < vz
there holds

dist(y, 2(Q(x))) < dg

dist(y, 2(Q(z))) < \/m,

and, moreover,

where A_ is given by (2.19).

Let B = B(zp, R) C Q be a ball such that § < |Q| <2 on B. Let x € (0,d3). In analogy
with [6, Section 4], we define

(2.23) T :=7T(R, k) :={z € B : dist(M(z),2(Q(x)) < k}
as well as
(2.24) Ty :={z e B: dist(M(z), (Mx)c(z) < 5},

I'y :=907L Nk, IIL =YL NOB.

Notice that
T="T,UT_.
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Moreover, by the choice of k, the sets T4 are disjoint, so that

E.(M; Y) = /T <5|VM\2 + éV(:p, M)) da
= E(M; Ty) + E-(M; T_).
Besides the sets T, we define, for any R > 0, the set
(2.25) O(M, R) := {z € B(xo, R) : dist(M(z),%(Q(z))) > 65} .

Clearly,
B(zg, R) =T (R, d3) UO(M, R).

Remark 2.3. Let ¢ > 0 and let (Q., M.) be any solution to (8), (9) subject to the boundary
conditions (3)—(4) or (5)—(6). Then, by (1.11) and (1.12), the assumption |Q.| < 2 required in
the above statements is automatically satisfied for any 0 < ¢ < eg, where €g > 0 depends only
on 3.

Remark 2.4. Let € > 0 and let (Qz, M.) be any solution to (8), (9) subject to the boundary
conditions (3)—(4) or (5)—(6). Then, by the uniform gradient bound (1.10), i.e.,

VM| o0y S

where the implicit constant on the right-hand side depends only on the coupling parameter 5
and on € (see (1.10)), it follows that in the set O(M,, R) the energy density is controlled by the
potential energy density, through a constant depending only on 5 and 2. In particular, we have

(2.26) e |(VML)(@) + éV(az, M. (2)) < %V(w, M.(z))  forany 7 € © (M., R),

where the implicit constant on the right-hand side depends only on 5 and €.

2.2 Energy estimates through the potential

In this section, we extend to our context the local energy estimates proved in [6, Proposition 4.8]
for the pure Allen-Cahn system. As in [6], the argument is mainly based on refined energy
estimates, obtained by multiplying Equation (9) (i.e., Equation (2.8)) by suitable functions and
then integrating the result on appropriate domains. We proceed in two steps, proving first a
refined energy estimate close to the zero set of the potential V (-, M) and then obtaining an
estimate valid in a whole ball. Since this strategy does not depend on the precise form of the
potential at hand and since Equation (9) looks formally exactly the same as in [6] (this is
best seen by looking at the equivalent form of (9) given by (2.8)), on a formal level the same
strategy works in our situation as well, the difference being the appearance of perturbation terms
containing the variable Q, which are due to the coupling term in V(-, M). However, we will
see that such additional terms are essentially of lower order away from spt u, and they do not
alter the general structure of the arguments in [6]. The results of this section are at the level of
a single critical point, i.e., at fixed € > 0. In the next sections, we shall consider sequences of
critical points and we will deal with the limit as ¢ — 0.
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The main result of this section is Proposition 2.5 below, which is the analogue in our context
of [6, Proposition 4.8]. In the statements below, eg > 0 is the number, depending only on £,
defined in Remark 2.3.

Proposition 2.5. Let ¢ € (0, eg] and let (Q, M) = (Qe, M¢) be any critical point of F.. Let
B = B(zg, R) C Q be any ball such that |Q| > % on B. Let k € (0, dg) and o- € {%, %} Assume
that, for the given value of k, there holds

(2.27) dist(M, £(Q)) < & on 0B.

Then, there exists a constant Cy (&) > 0, depending only on & and 8, such that

E.(M; Y(o-R, r)) < Cy (&) .

(2.28) "J/B(%’QER) <1V(:c, M(z)) + & |VQ|2> da

+e (EE(M; 0B(x9, 0:R)) +6/ \VQ|2 da)] .
aB(fEszR)

Here, & is the uniform bound on E. provided by Proposition 2.2.

Remark 2.5. A crucial feature of the estimate (2.28) is that, exactly as in [6], it is linear in .

Remark 2.6. As seen in Proposition 2.2, the energy bound & (and hence Cy) depends on j3, the
constant Cpot in (7), 2, ||Qpa X 87deHLl(aQ)7 and ||Qpq X &-deHLz(aQ). However, we preferred
to state Proposition 2.5 in the form above to emphasise that, exactly as in [6], it holds, in fact,
given any uniform bound on E..

It will be convenient to obtain Proposition 2.5 from its scaled version, Proposition 2.6 below,
and Remark 2.2.

Notation. In what follows, ¢ € (0, €3] is a fixed number and, to simplify the notation, (Q, M)
denotes a critical pair (Q., M.) after rescaling according to (2.9). We assume that (Q., M;)
satisfies the same hypotheses as in Proposition 2.5. Furthermore, in all the results below up to
the statement of Proposition 2.11, we set B = By and we always assume that |Q| > % on B. For
notational convenience, we set B, := B(0, r).

Proposition 2.6. Let x € (0, 6g) and o. € B, %} Assume that, for the given value of K, there
holds

(2.29) dist(M, £(Q)) < on 0B.

Then, there exists a constant Cy (&) > 0, depending only on & and B, such that

Ee(M; T(ge, k) < Cr(&)

K/B CV(:U, M(:c))+e|VQ|2) dz

Qe

(2.30)
+e (EE(M; 0B,.) —1—5/8 vQ/? da)] :
Bes

Here, & is the uniform bound on E. provided by Proposition 2.2.
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The proof of Proposition 2.6 will be achieved through a series of lemmas, adapting to our
setting results in [6, Section 4].

Lemma 2.7. We have
(2.31) E.(M; T4) < Qx,
where
Q= /T (5 IVM[* + EVMV(I’, M) - (M — Mi)> da
+
and the implicit constant on the right-hand side in (2.31) depends only on (3.

Proof. By definition of T4 and Lemma 2.3, M is so close to the wells M1 on T1 that there
holds

VMV(-, M)-(M~My) 2 M-M_>>V(-, M)

pointwise, where the implicit constants depend only on 5. The conclusion follows immediately
by dividing the above inequalities by € and integrating the result over Y. 0

Lemma 2.8. There holds

Q4 58/ |VMi‘2 dl‘+8/ (M*Mi) - 0,M4 do
T4 oY1

(2.32)

+ekr Oy M — M| do + eE-(M; Hi)+€2/ VM |? do.

'y JIES
As a consequence,
E.(M; Y1) 55/ VML |? dz
Tt
(2.33) —i—e/ (M—-My)-0,Mido+ ek Oy M — M| do
'y ry

+52/ IVQ|? do + eE.(M; T14).
I+

The implicit constants on the right-hand sides of (2.32), (2.33) depend only on (.

Proof. For the sake of clarity, we divide the proof into two steps.

Step 1 (Proof of (2.32)). Testing Equation (2.8) against M — M and integrating the result over
T4, we obtain

—5/ (M—-My)-0,Mdo +¢ VM -V(M —M.)dx
oY1+ Ty

1
+/ VMV (-, M) - (M — M.)dz = 0.
g Ty
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As a consequence (cf. [6, Lemma 4.3]),

Qi=c¢ VM-VMidQH—s/ (M — M) -9,Mdo
(2.34) T of=

=c VM-VMidx—i-s/

(M-My)-9,Ms+< [ 8,M-M.J do.
T4 oY+ 2

oYy

As in [6, Lemma 4.3 and Lemma 4.5], we observe that 0Ty = I'y UIl1 and that on II4 (which
is a subset of OB, cf. (2.24)) the normal derivative equals the radial derivative, so that

Ay M —M|* =2 M —M|d, M — M|
< /UQ. M) - £(Q, M+)d, [M — M|

(2.35) SVV(-M)9y [M — M|

1
< 5|VM—VMi|2+gV(-, M)

~

1
<e|VM)? + ¢ |[VML]? + “V(-, M) on Il

~

Thus,

(2.36) g 8y IM — M.|? do < eE.(M; I1) + 52/ VML |* do,
T+ JIES

where the implicit constant depends only on /3, and plugging (2.36) into (2.34) we obtain
Qi e VM - VM. dx+5/ (M —-My)-0,Mydo
T4 oY+

ben [ 0y M= M| do+ 2B (M; TIy) +52/ VM| do.
oY1 JIEE

Then, (2.32) follows by applying Young’s inequality to the term e fTi VM - VM, do.

Step 2 (Proof of (2.33)). Once (2.32) has been obtained, inequality (2.33) follows easily. Indeed,
first we separate the contributions from I'y and Iy in [, ory (M—My.)-0,My do, and we repeat
the same computations as in (2.35), (2.36). Then, we observe that

1
(M —My)-9,My Se|VML|* + _V(-,M) on Tl

We conclude by recalling that, by (1.6), |[VMx| < |VQ| pointwise on B, where the implicit
constant depends only on 3, and applying (2.31). O

Exactly as in [6, Lemma 4.7], the coarea formula and a standard averaging argument yield
the following intermediate lemma.
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Lemma 2.9. Let g, € B, ﬂ There exists some number b, € [05,268] such that

g/ 9, |M — M. | dagg/ (VM| + VML) do
FE,i(Q5765) Fs,i(

95765)
(2.37) SEMOM, o)) +e [ VML do
1
5/ ~V(x, M) dm+6/ VM. |* dz
@(M,Qg) € BQS

where the set O(M, o.) C B, is defined in (2.25) and the implicit constant on the right-hand
side depends only on the coupling parameter 8 and on €.

With Lemma 2.7, Lemma 2.8, and Lemma 2.9 at hand, we can prove both Proposition 2.10,
providing the analogue of [6, Proposition 4.1], and Proposition 2.6. Recall once again that,
by (1.9), whenever (Q, M) = (Q., M;) is a solution to (8), (9) in €, subject to either (3)—(4)
or (5)—(6), the uniform bound

HMHLOO(Q) < Mg,

holds, for some positive constant Mg depending only on £.

Proposition 2.10. Let g, € B, %} There exists a constant Kv(Mpg) such that the inequality

E. (MY (02,65)) < Kv(Msg) V (5\VQ|2 + EV(:C, M)) dz

BQE

(2.38)
e / VQP do + £E. (M;@BQE)]
0B,

holds.

Proof. Since the sets I, II_ are disjoint and their union is contained in B (see (2.24)), we
have

52/ IVQ|? do + eE.(M; IL) < 52/ IVQ|? do + eE.(M; dB).
I+ 0B

Therefore, choosing x = gg (where 55 is the number provided by Lemma 2.9), taking the sum
of the two inequalities (2.33), and combining the result with (2.37), the conclusion follows
from (2.26) exactly as explained in [6, Proposition 4.1]. O

Note that there are no assumption of closeness to the wells in the statement of Proposi-
tion 2.10, but at the same time, it provides an estimate on a fized level set. As in [6], Propo-
sition 2.10 will not be used in the proof of Proposition 2.6 but rather in the proof of Proposi-
tion 2.11, which will be another crucial tool in Section 3.

We have finally at disposal all the ingredients to proceed to the proof of Proposition 2.6.
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Proof of Proposition 2.6. The estimate (2.38) in Proposition 2.10 is apparently close to (2.30)
but it is on a fized level set. Exactly as in [6], the crux of the proof consists in allowing the level
set to vary, exploiting the assumption of closeness to the wells, i.e., (2.29).

Fix any « € (0, d3), and suppose that (2.29) holds. By continuity of M, the condition (2.29)
can be satisfied by either M4 or M_. Set, for brevity, N := M, or N := M_, according to
which of the two options in (2.29) is realised, and denote

C:={reB:r< M) -N)| <3},

where 4, is the number provided by Lemma 2.9.
Testing (2.8) against % and integrating the result over C, we obtain

M- N M- N
— -am&m+s/vm;v<>m
AMM N M — N|

M- N
dr =
L/VMV (hd NO v=0

where v denotes the exterior normal to dC. Note that, by calculus and recalling (2.2),

VMV«AD~QxEﬂ;>ZVM@KLND—KQJWW<@E:EO

(2.39)

(2.40)
> M —N]| > 0.
Clearly,
M- N M-N
VM'iz VM—N VN-77
) |M—N]8| |+ MON
M- N M- N M- N
M - M- N e N.V(—
v V(m:NJ Vi )V(M—NO+V v(M—N|)
M- N \|? M- N
—M-N e N.V(———
| "V<\M—Nr> v V(rM—N\)

Assumption (2.29) implies B
0C =T'(k)UT(d),

where we have set I'(a) := {x € By(zo) : [M(z) — N(2)| = a} for @« € R. Therefore, by the
identity (2.39) we obtain (recall that the exterior normal v to I' points in the direction that
increases |[M — NJ)

E/ 8V]M—N\da—£/~ Oy M — N| do
r(e:)

/ 9N - (M — NNm—éAM&N{M—NMU

M-N M-N
+a/ M- N ‘v() dx+e/VN-V() dz
c| | M — N| c

M —N|
(2.39),(2.40)
<

(2.41)
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On the other hand, we have

M- N £ VN |? M- N\ ?
2.42 N-V(——x < M-N N
242 < [ VNV (o) w5 [ pr et s MM ()

and therefore, from (2.41), (2.42), and (2.37),

dx

5/ 6,,\M—N]da+€/ 8,N - (M — N)do
T'(k K Jr(x)

)
(2.41),(2.42)

[VNJ?
2.4 < €/~(9M N| do + — / N - (M — Nd+/ dx
(2.43) (3.) | | r(3.) ( ) ¢ IM—N]
(2.37) 1 € 9 9
< / Y, M(x))daH—/ VN dx—i—s/ VNP dz,
B.Qe € k BQ& BQs

where the implicit constant on the right-hand side depends only on the parameter 3 in the
potential V and Q.
Multiplying (2.43) by x and combining the result with (2.33), we obtain

E.(M;T) < H/ (g vQ[® + éV(w, M(w))) dz +¢ <E5(M; 0B,.) + 5/

BQS

VQ|? da) :

where the implicit constant on the right-hand side depends only on § and on (2. This is precisely
the desired inequality (2.30), and so we are done. O

With Proposition 2.6 at hand, the proof of Proposition 2.5 follows immediately.

Proof of Proposition 2.5. Just scale back Proposition 2.6 to B(zg, R) using the scaling properties
in Remark 2.2. ]

Proposition 2.5 is concerned with an energy estimate close to the zero set of the potential
V(-, M), in any ball B = B(zg, R) on which |Q| > 1/2. As in [6, Proposition 4.11], using
Proposition 2.10, we can obtain an estimate of the energy on the whole ball B” := B(zo, R/2)
essentially in terms of the integral of the potential on the ball B’ := B(xg, 3R/4) plus a lower
order term.

Proposition 2.11. Let (Q., M.) be a critical point of #.. There exists a constant Kg, depending
only on B, so that, for any ball B := B(xg, R) C Q such that |Q:| > 1/2 in B, there holds

(2.44) PN ) <K {/ (iv(l” M) +62!VQ5|2) da

+SE(M.; B\B") + 5

7 VQ.? dx},

R B\Bl/

where B’ := B(xg, 3R/4) and B" := B(zo, R/2).
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Proof. By the scaling properties in Remark 2.2, we may assume that B = B; and then ob-
tain (2.44) by scaling back.

The argument involves two steps. The first step, corresponding to [6, Lemma 4.12], consists
in obtaining the estimate

1
EE(ME; BQs) SCﬁ,Q {/ (EV($7 ME) +e€ VQ€|2) dx

Qe

(2.45) ,
+EE.(ML; aBQE)+€/ VQ.|2 do b,
4 4 9B,.

where o € B, %} and Cg o is a constant depending only on 5 and on Q. Similarly to as in [6,

Lemma 4.12], this follows from the decomposition
BQE =0 (M57 Qs) UT. (Qsa 5,8)

by applying Remark 2.4 and Proposition 2.10. Then, (2.44) follows by combining the above
inequality with a usual averaging argument, ensuring the existence of a distinguished radius
oc € [0e,3/4] such that

E. (M.; 0B,.) < 8. (Mz; Bsjs\ Bij2)

and then scaling back, according to (2.14). O

2.3 Energy decreasing and clearing-out property for M.

The goal of this section is to extend to our context the energy decreasing property and the
clearing-out property proved, for the pure Allen-Cahn system, in [6, Proposition 1.12 and Propo-
sition 1.13], respectively. The energy decreasing estimate in [6, Proposition 1.12], here replaced
by Proposition 2.14 below, is the starting point of a delicate iterative scheme which leads to
an extremely rapid decreasing of the energy in small balls whenever the (rescaled) energy on
the boundary is below a certain fixed threshold. In turn, such a quantitative decay is the key
ingredient in the proof of the clearing-out property for critical points of the pure Allen-Cahn
system — see [6, proof of Theorem 1.11].

In our context, the coupling term in the potential is responsible for the presence of pertur-
bation terms and this entails several modifications to Bethuel’s arguments. We handle them by
exploiting the quantitative decay and convergence results for the Q-component already proved in
the companion paper [9]. Relying on them, we can still follow the same path as in [6, Section 6]
to obtain, in the end, Theorem 2.12, which provides the counterpart of [6, Proposition 1.13].

Notation. In this section, we consider a sequence {(Qe, M¢)} of critical points of %, satisfying
the boundary conditions (3)—(4) or (5)—(6) as well as the assumption (7). We assume through-
out that such a subsequence has been fixed, although we will keep extracting subsequences
from it whenever necessary. To keep the notation simple, we will not emphasise the dependence
of the various constants that will appear in the following course on this fixed subsequence.
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As usual, we shall often set p. := |Qc|. In the following, 63 denotes the positive number,
depending only on 3, given by Lemma 2.3. Finally, we recall from Proposition 2.2 that we have
the uniform energy bound

E-(Mg; Q) < &,

where & depends only on 5 and the boundary data.

Convergence of Q). and decay of the Ginzburg-Landau energy of Q. away from spt i,
Let K C Q\ spt usx be any compact set. Then, for any given o € (1, 2), there exists a positive
number C,(K), depending only o and K, such that, for any ball B = B(zg, R) C K, we have
(see [9, Proposition 2.6 and Remark 2.6]) the quantitative decay

(2.46) [ (GIvat+ g (f - 1)) do < cumre

Remark 2.7. Given a compact set K C €\ spt i, by (25) we can find a number &1/ > 0
(depending only on K) so that, for any ball B(xo, R) C K and any ¢ with 0 < & < ¢y/,R, there
holds |Qc| > 1/2 on B(xg, R). The number ¢/, depends only on the chosen sequence of critical
points {(Qs, M)}, on the parameter 3, and on K. On the other hand, by (1.11), we have
|Qc| < 54(8, €) =1+ eky + 0:.50(¢), whence |Qc| < 2 for any 0 < € < egR, where eg depends
only on 5. Therefore, choosing

(2.47) eK,p = min{ey 9, €5},

we have that g g depends only on the sequence of critical points, K, and 3, and that
1
(2.48) 5 < 1Q:(x)| <2, Va € B(xo, R),

for all balls B(xo, R) C K and for all € with 0 < e < ek gR.

Clearing-out theorem for M. The main result of this section is the following theorem,
providing an analogue of [6, Proposition 1.13] in our context.

Theorem 2.12. For any compact set K C Q \ spt py and any « € (1, 2), there exists positive
constants nif?(, 5&?})(, RSI)(, Cuwell, Curg, depending only on K, «, 3, and the energy bound &,

such that the following holds: if B(xo, R) C K has radius R < R(j“[)(, ife € (0, siaf)( }, and if

*

(2.49) E-(M:; B(zo, R)) < 40"} R,
then

. Ea(Ms; B(I‘O, R)) 1/
(250) st (M., 2(Q0)) < Cyen (ZHEDE DY T o

on B(zg, R/2). Moreover,

E.(M¢; B(zg, R))
R

(2.51) E.(M.; B(wo, R/2)) < Conge ( + CaRO‘> .
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We start by adapting the ‘very weak clearing-out property’ contained in [6, Proposition 6.1]
to our needs. The proof of Proposition 2.13 below only relies on the clearing-out property for
the Qc-components, the a priori bounds entailed by the maximum principle, and the quadratic
structure of the potential V' near the set ¥(Q.) defined in (2.15).

Proposition 2.13. For any compact set K C Q\ spt u, there exists a positive constant (K, 3),
depending only on K and [, and positive constants ng and Cyeak = Cyweak(B), depending only on
B and Q, such that if B(xg, R) C K is any ball, if 0 < e < (K, B)R, and if

(2.52) E.(M:; B(zo, R)) < nge,

then there holds

B, (M. B(xo,R>>)1/6 <5,

(2.53) dist(M: (), 2(Q:(x))) < Cyeak ( 5

for any x € B(xo, TR/8).

Proof. For convenience, we denote B, := B(xg, r) the ball of radius r and centre x.

First, we choose ¢(K, ) = ex g, where e, g is the constant (depending only on K and /)
given by (2.47). This ensures that (2.48) holds, so that the set £(Qc) is well-defined, for any ¢
with 0 < € < ¢(8, K)R; in turn, this implies that Lemma 2.3 and Lemma 2.4 hold. For ease of
notation, let us temporarily denote € := (K, 3).

Assume that (2.52) holds, for some constant 7g > 0 to be determined later. From this
assumption and recalling (2.2) as well as the uniform bounds (1.9), (1.10), we see that, for any
e >0,

C
(2.54) VMV (2, M(2))] < ?ﬂ for any = € Bp,

(2.55) /B V(z, Mc(z))dx < 7]552,

where Cj is a constant depending only on 5 and Q. (In fact, (2.54) holds globally on 2.) Set

2 1/3
' ' T 15 ’
and assume
_ ™3
7= 1603

where g = @5% is the same number as in Lemma 2.3. Then, by definition of v and the
assumption E.(M.; B(zg, R)) < nge, it follows that v < 3. Next, we claim that

(2.57) V(z, Mc(z)) < v < g, for all z € B(zg, TR/8).
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Indeed, assume, for the sake of a contradiction, that there exists some x; € B(xg, 7TR/8) such
that V(x1, Mc(z1)) > 7. Then, by the gradient bound (2.54), we have

Y e
. ) € = 5> ) .
(2.58) V(z, Mc(z)) > forall € B|zi,—R
2 20/5

On the other hand, since z1 € B(xzg, TR/8), we can shrink e dependingly only on /3 in such a
way that there holds

e Ype
B (azl, 205R> CcB (1‘1, 205R> C B(l‘o, R)

Integrating (2.58) over B (:cl, %R) and recalling the definition (2.56) of « readily leads to a

contradiction, establishing the claim (2.57).
With (2.57) at hand, we may employ Lemma 2.4 to yield both

dist(Mc(z), £(Q<(z))) < 95
and (recalling that A\_ = /23 — see (2.19))

dist (M, (z), 2(Q:(z))) < \/4 (x/iﬁ)*1 V(z, Mc(2)),

for every x € Byp/s and any € with 0 < e < eR. It follows that, for every € Brp/s and any ¢
with 0 < g < eR,

7 M 1/6
dist(Me(z), £(Qe(z)) < inf {&3, 4 (\/iﬁv) } < inf {5ﬁ,cweak (M) } ’
where the constant Cy.eqa is defined as

2\ 1/6
Cog = 51205
V2p33m

and depends only on 3. We choose

R L/ ( 05 )6
7= 1607 \ 200 ) [

and we conclude the proof by observing that 773 depends only on 5 and €. O

Proposition 2.14. There exists a constant Cy, depending only on B and the energy bound &

given by Proposition 2.2, and, for any compact set K C Q\ spt uy and any o € (1, 2), a number

g0 = eo(K, a) such that, for any ball B = B(xg, R) C K and any ¢ with 0 < ¢ < gyR, there

holds

Ee(M; 3)3/2 + e E.(Mc; B)
VR R

where Co(K) is the constant, depending only on o and K, appearing in (2.46).

(2.59) E. (M.; B(zo, R/2)) < Cp ( + Ca(K)Ra>,
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The proof of Proposition 2.14 follows a pattern similar to that of [6, Proposition 1.12] and
relies on the energy estimates of the previous subsection. The overlap with the arguments leading
to [6, Proposition 1.12] is considerable, therefore we sketch the main points and address the reader
to [6] when the details are exactly the same.

First of all, we need an analogue of [6, Lemma 2.6].

Lemma 2.15. Let (Q, M) € C™ (Q, #7*?) x C%(Q, R?) and let B = B(zo, R) C Q be a ball
such that 1/2 <|Q| < 2 in B. Lete € (0,1) and r € (¢R, R| be given. There exists a constant

Cunt > 0, depending only on the parameter (3, such that, for any given pair (Q, M) as above,
there exists an element N € ¥(Q) such that

IM — N| < Cynry/ E-(M; 0B,) on 0B, (xg).

Proof. Thanks to Lemma 2.3, Lemma 2.4, and the assumption 1/2 < |Q| < 2 in B (which
implies, on the one hand, that ¥(Q) is well-defined and, on the other hand, that it is contained
in the ball of radius 2(1 + 2v/26)/?), the reasoning in [6, Lemma 2.6] (which is based only on
the previous ingredients, smoothness, and some clever distinction of cases) carries over, word for

word. O

Remark 2.8. In particular, by (2.48), given a sequence {(Qs, M)} of critical points of .%. and
a compact set K C €\ spt s, up to extraction of a subsequence, Lemma 2.15 holds for any
B = B(zg, R) € K and any pair (Q., M.), for any € with 0 < ¢ < eg gR, where ek g is the
number given by (2.47).

In the following, we shall denote

(2.60) (M), = % (1+v28.) *n.

the maps realising the minimum of the potential £(Q., M.) for a given pair (Q., M;).
We are now ready for proving Proposition 2.14.

Proof of Proposition 2.14. Fix a compact set K C Q \ spt us. (Of course, it suffices to consider
the case in which K has non-empty interior.) Let €9 = &1/p, where g1/ > 0 is the number,
depending on K, in Remark 2.7. Let B = B(zg, R) C K and ¢ € (0, egR]. Then, it follows from
Remark 2.7 that |Q.| > 1/2 on B. In particular, this implies that ¥(Q.(x)) is well-defined for
any o € B and 2(Q.(2)) = {(M(2))., (M_(2)).}.

By a usual averaging argument via Fubini’s theorem, we can find a radius g. € {%R, R} such
that

E.(M.: B
(2.61) E- (Mg; 0B,.) < 45(};’),
4
(2.62) | wapsg [ var
OBy, B
Now, we choose
E.(M.; B)

ke :=C 7 ,
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and, by Lemma 2.15 and definition of k., it follows that
(2.63) M. (s) — N.(s)| < %, for all s € 0B,,_,

for either N. = (M), or N. = (M_)_, where (M), are given by (2.60).

Step 1 (Improved estimates close to 3(Q;)). This step corresponds to [6, Proposition 5.1]. Its
purpose is to obtain the inequality

1 3/2
E. (Mg; Yo(oe, ke)) <Ky (EE(M53 B) +/ € |VQ5|2 dx)
B

NG
2 (B B+ [ v ac)].

(2.64)

where the constant Ky depends only on the energy bound & in (2.7) and on /3.
Since (2.64) is obtained from Proposition 2.6, (2.63), and the choice of k. exactly by the same
argument as in [6, Proposition 5.1], we skip the details.

Step 2 (Improved potential estimates). In analogy with [6, Proposition 5.2], we now obtain
an ‘improved potential estimate’. We claim that, for € and B as in the statement, for any
given o € (1, 2), there exists a constant Cj, depending only on § and the energy bound & in
Proposition 2.2, such that

1 1 5
2.65 - Viz, M dr < Cy |——=E.(M.: B)*? + ZE.(M.: B) + C,(K)R"| .
265) L[ Vi M) dr <O [ SR M B BAMG B) + CalK)

To this purpose, by (2.63), we can apply classical averaging arguments (see, e.g., [6, Lemma 2.10])
to deduce that, for some radius 7. € [%, gg}, there holds

T B (ME; aBTE) < 16E: (Mz-:; TE(QEa K‘e))
Thus, by (2.64),

3/2
T B (Mz:‘; 8B7's) <16Ky i (EE(ME; B) +/ € |VQE|2 dl’)
(2.66) VR B

+% (/BEE(Mg; B)+/Ba\VQE\2 dx)],

On the other hand, thanks to Lemma 1.6, Lemma 2.1, and (2.46), we have

(2.67) . E. (M.; B,,) > é / V(z, M.) dz — Ca(K) R
B..

for every a € (1, 2). Now, we combine (2.67) and (2.64), and we shrink £y, depending only on
K and «, in such a way that

so(diam K) (2°/2e1/2C,(K)/*(diam K)*/2 + 9) < 1.

Then, (2.65) follows by choosing C; = max{32K~, 2} and observing that C; depends only on
the energy bound & in (2.7) and 3.
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Step 3 (Conclusion). Once that (2.65) has been obtained, the desired inequality (2.59) follows
by matching (2.65) with (the scaled version of) (2.45) and with (2.61), possibly shrinking again
go (still in a way depending only on K and « only) and choosing appropriately the constant Cj,
depending only on the energy bound & in (2.7) and 3. The argument goes on exactly the same
way as in the proof of [6, Proposition 1.12] (see [6, Section 5.3]), to which the reader is addressed
for full details. O

We now show that, under a suitable smallness assumption for the energy, (2.68) below, the
estimate (2.59) can be iterated to yield that M. (z) stays close to 3(Qc(x)), uniformly with
respect to x and . More precisely, we have the following statement, providing the counterpart
in our context of [6, Proposition 6.5 and Corollary 6.4].

Proposition 2.16. For any compact set K C Q \ spt u, and any § > 0, there exist positive
constants €1 = €1(K, 9), R1 = R1(K, 6), m = m (K, J), and C1 = C1(K, 0), depending only on
K, a, B, and &y, such that the following holds: if a ball B = B(xo, R) C K has radius R < R,
if € satisfies 0 < e < e1R and if

(2.68) E.(M.; B) <mR,
then
(2.69) dist (M-(2), 5(Q:(2))) < §

for any x € B(xzo, 3R/4).

Proof. Let z € B(xo, 3R/4) be an arbitrary point. For the sake of brevity, we will use the
notation m. := dist(Mc(z), £(Qc(z))), R := R/4, and

E(r) := E-(Ms; Bi(x)),  ®(r):=

for any r € (0, R]. Moreover, we fix an arbitrary o € (1, 2) and we consider gy = £o(K, )
as given by Proposition 2.14, and, with a slight abuse of notation, Cy = Cy(K, «, ) as the
maximum between the constant Cp in the right-hand side of (2.59) and CyCy(K). We define

—+00
(2.70) Ag :=29C Y 2072
j=0

and note that the series at the right-hand side converges, because o < 2.
Now, we choose suitable parameters €1, R1, and 7;. First, we take

1
(2.71) €1 := min {50a 800}7

so that e; = ¢1(K, a, ().
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Due to the L>-gradient bound on M; given by (1.9) and the quadratic growth of V' (cf. (2.1)
and (1.3)), there exists a constant A1, depending on ¢; (and hence on K, a, and /3) but not on ¢,
such that

(2.72) E(€> > Aem?
€1

Next, we take n; and R; small enough that

1/2 1 1/2
(2.73) (4m + AaBg ) < (167 + Ay )" < 5(ern)

7876\(0’

In particular, our choice of €1, 71, and Ry implies that

a—1 1/2
(2.74) Co (4171 + AaR1 ) + Cpe1 <

| =

For further reference, we also note that

(2.75) O(R) < 4E(M.; B)

<4
= R = 4

because of the assumption (2.68).
For any positive integer n such that 2"¢ < g1 R, we claim that

R\ _ B ey (R
. — < —-= o « J | = .
(2.76) E<2n> < = 2 00;:0:2 o

To prove this claim, we iterate the estimate given by Proposition 2.14, along the lines of classical
iteration arguments (see, e.g., [3, Lemma B.3] or [13, Lemma 5.13]). We will give a complete
proof of (2.76) below; for the time being, we assume (2.76) holds and complete the proof of the
proposition. We evaluate both sides of (2.76) when n is such that £2" = ¢;R. Keeping (2.70)
and (2.75) into account, we obtain

€ e?E(R) e\  4eny e\*
B(S) < +Aa<) <=1 +Aa(>
(€1> e2R? €1 2R €1

and, since ¢ < g1 R = 4e1R and R< Ry by assumption,

13 3
2. E(=) < (1 ARV =
(2.77) (€1>_<6771+ RO )51

Combining this estimate with (2.72), we obtain

1 € 1
2 < E() < (16 A RO,

Keeping (2.73) into account, we finally conclude m? < §2, which is what we wanted to prove. [J
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Proof of (2.76). The proof proceeds by induction on n. For n = 1, Proposition 2.14 implies
R m1l/2 | € * P
E B < Cy | P(R) +§ E(R)+ CoR
On the other hand, recalling (2.74), (2.75), and (2.73), we have
E(R)

E (1;) < Co (2m"* + 1) B(R) + CoR* < == + CoR".

Therefore, the claim (2.76) holds true when n = 1. Now, suppose n is a positive integer,
with 2"¢ < &1 R, such that (2.76) is satisfied. Then, we can apply Proposition 2.14 again:

= —\ 1/2 n _ _\a
o))

By dividing both sides of (2.76) by R/2", and then applying (2.70) and (2.75) to further estimate
the right-hand side, we deduce

- — n—1 =\ a—1
(2.79) @(i) < P00 | gy 3 gt (;) < Ay + AL RET!
=0

We inject (2.79) into the right-hand side of (2.78), use the assumption that 2" < ;R and our
choice (2.74) of n; and Ry:

R N2 R R\
1 (R R\"
<-FE|— —
<7 (2n>+00 <2n>
Finally, from the induction assumption we deduce

R E(R) a—2 = a—2)j] R “ R “
E<2n+1>§4n+1+2 Cop 2 ) +Col o

J=0

(2.80)

This completes the proof of (2.76), and hence of Proposition 2.16. O

Next, following the line of the argument in [6, Section 6], we use Proposition 2.16 to show
that, if the energy is appropriately small in a ball, then it decays as fast as € in a slightly smaller
ball. Proposition 2.17 below is the analogue, in our context, of [6, Proposition 6.8].
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Proposition 2.17. For any compact set K C Q \ spt py there exists positive a constant Cgec,
depending only on (3, such that, for any o € (1, 2), if B(zxo, R) C K, ife € (0, ek, gR], and if

(2.81) dist (M¢, 2(Q¢)) < dg in B(xo, 3R/4),
then
(2.82) E.(Mg; B(zo, 5R/8)) < Cece (EE(ME; g(xo’ k) + CQ(K)RO‘> .

Proof. Let K C Q\spt p. be a compact set and assume that ¢ < ek g, where e g is the constant
defined in (2.47), so that 1/2 < |Q.| <2 in K for any € < e, g. From now on, we argue exactly
as in [6, Proposition 6.8].

By a classical averaging argument based on Fubini’s theorem, we can find r. € {%, %} such
that

E.(M.; B
(2.83) E.(M.; 8B,.) < 165(];’]3)

E-(M.; B
(2.84) / VV (-, ML) VM| ds < 16(RR),
OB,

where, for the sake of brevity, we have set Br := B(zo, R) and B,_ := B(xq, r:). By assump-
tion (2.81) and recalling that |(My): — (M_).| > 2 independently of z € K by (2.16), we have
M. — N.| < 6g for either N. = (My). or No = (M_).. Testing (2.8) against M. — N, and
integrating over B,_, we find

/ <5V(M€ CNL) - VM. + SV (2, Ma(2)) - (M, — NE)) dz

(2.85) Bre :

= / e(M; — N.)0, M. ds.
OB,

By (2.81) and Lemma 2.3, the pointwise estimate
(2.86) VMV (-, Mg) - (M —Ng) 2 V(-, M)

holds on Bsp/4, where the implicit constant depends only on 8. On the other hand, by Young’s
inequality and (1.6), for any choice of « € (1, 2), we have

e VNE-VMsdxsga/

1
(Cﬁ IVQ.|* + 3 yvmﬁ) dx
By, By,

(2.87) )
< eC,CR™ + e/ 3 VM, |? dz

Te

where Cz > 0 is a suitable constant depending only on 8 and C, = C,(K) is the constant
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in (2.46). Finally, by (2.81), (2.83), Lemma 2.3, and an application of Young’s inequality, we get

5/ (M. — N.)d, M. ds < 5/ IM. — N.| |[VM,| ds
OB, B

(2.88) S 6/ VV (-, M) [VM| ds
8B,

(2%3) . <E€(M§; BR)>

Combining (2.85) with (2.86), (2.87), and (2.88) yields (2.82) for an appropriate choice of Cyec,
depending only on . This concludes the proof. O

With Proposition 2.16, Proposition 2.17, and Proposition 2.13 at hand, it is now easy to
deduce the next result, the last piece of information still missing to carry out the argument in
[6, Section 6] and conclude the proof of Theorem 2.12.

Proposition 2.18. For any compact set K C Q\ spt py and any o € (1, 2), there exists positive
constants €2, M2, Ra, and Cyen, depending only on K, «, and B, such that, if B(xo, R) C K has
radius R < Ra, if ¢ € (0, 2R, and if

(2.89) E.(M.; B(zg, R)) < mR,
then
. 1/6
(2.90) dist(M¢, 2(Q.)) < Cyenl <EE(M5’ ]l;’(iﬁo, R))) <43 on B(zg, R/2).

Proof. The proof follows very closely the path of [6, Proposition 6.9].

First, for fixed a € (1, 2) and 6 = dg, we first choose €2 = €1, 72 = 1, and Ry = R; as given
by Proposition 2.16 and we let R < Rps, so that we the conclusion of Proposition 2.16 holds.
Thus, for any € < g9 R, we have

dist (Mc(z), £(Q<(z))) < 43 for any x € B(xg, 3R/4).

Then, we may apply Proposition 2.17 to obtain that (2.82) holds. In turn, up to reducing 7, and
Rs so that (again, this can be done dependingly only on K, a, and f3)

1 . 1 .
Caect2 < B min{n, ng}, CaecCa(K)RS < B min{n,ng},

it follows that
Caec (2 + Co(K)RY) < min{n, 775}‘

Thus, we are allowed to employ Proposition 2.13, and the conclusion follows. ]

We are now ready for the proof of Theorem 2.12.
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Proof of Theorem 2.12. Exactly as for [6, Theorem 1.11] (of which the aforementioned [6, Propo-
sition 1.13] is just a scaled version), the proof is achieved immediately choosing
1
8*?4])( = &9, R,:é[){ = R27 77,(:71[)( = 17727
and applying Proposition 2.18 to get (2.50), followed by an application of Proposition 2.17 to
get (2.51). O

3 The limiting measures v, and (,

In this section, we study the asymptotic behaviour of the energy densities v, and the potential
energy densities (. (introduced in (13) and in (21), respectively) as well as the properties of
the respective limiting measures v, and (.. We shall see that, exactly as in the pure vectorial
Allen-Cahn theory as developed in [6], the prominent role in the investigation of the structure of
the set &, := spt v, \ spt i, is played by (, rather than by v,. This is because spt (, = &,, and
the ultimate reason for this lies in the fact that , solves an equation, Equation (3.56), while an
analogous property is not known for v,. Deferring a deeper discussion of this crucial point to
later, we observe that such an equation is key to prove that the function r — %C*(B (xo, 7)) is
monotone non-decreasing for every xg € 2 (while, once again, an analogous property is not known
for vy, in sharp contrast with the scalar case). In turn, the monotonicity of %C* immediately
implies that (. has a well-defined density v,(z¢) at any point 2y € Q with respect to the measure
A\ := 1 &,, hence in particular it is absolutely continuous with respect to A,. Furthermore,
in Proposition 3.19 we prove that the density e, of v, exists at #'-a.e. point of &, and that
the inequality e, < v, holds at .##'-a.e. point of &, for a constant depending only on 3 and
. Moreover, from Proposition 3.18 and the inequality e, < vy, we obtain the inequalities of
measures
(e < vy in 9, Ve S G in Q) Spt fiy.

In particular, the set spt (i coincides exactly with G,.

The monotonicity of %C* will be proved in Proposition 3.18, at the end of a rather long path
that goes trough the same steps as in [6]. As we will see along this Section, this is possible
because we can get rid of the perturbation terms containing Q. at the e-level and prove that
they vanish in an appropriately strong sense as € — 0, so that the analysis at the ‘x-level’ boils
down to the one for the pure Allen-Cahn system in [6].

The key tools to this purpose are Theorem 2.12 and the strong convergence properties of
Q. towards Q, away from spt p, obtained in [9] and recalled in Theorem A, which, combined,
yield a clearing-out property for v, see item (ii) in Theorem 3.3. Such a property is crucial for
our arguments. Moreover, arguing like in [6, Theorem 1.16], we obtain in Theorem 3.7 another
kind of clearing-out type property for v,, stating essentially that there are no ‘islands’ in &,.
The argument relies on Proposition 2.11 and the Pohozaev identity (Lemma 1.5). Again, this is
possible because the contribution of the Q.-part is well controlled at the e-level thanks to the
improved bounds from [9, Proposition 2.6].

Together, the two types of clearing-out results above entail, by arguing along the lines of [6,
Section 7], rectifiability and local connectedness properties of S,.
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Concerning the proof of the monotonicity of %C*, we argue again along the lines of [6].
A pivotal role will be played by the limiting Hopf differential w,, introduced in Section 3.3.
The limiting Hopf differential w, is related to (. by Proposition 3.13, specifically by (3.56).
Testing (3.56) against suitable vector fields and using the rectifiability properties of &, (see
item (iv) in Theorem 3.3 and the results in Section 3.4), we can show that there exist certain
crucial relations between (, and the components of w, satisfied at .7'-almost every point of
S, see Theorem 3.20. With those relations at hand, and using again (3.56), we can prove
that (. is the weight measure of a one-dimensional varifold V, in €2, for which can compute the
first variation. We show that V, is stationary as a varifold in Q \ spt p. (Theorem 4.1), and
then we take advantage of this fact to compute its first variation as a varifold in €2, obtaining the
balance law (4.6)—(4.7) in Theorem 4.2. Such a balance law relates spt ., and spt v, and provides
a criticality property for them. Relying again on Theorem 3.3 and on a classical structure
results for stationary 1-varifolds with locally bounded positive density due to W. Allard and
F.J. Almgren [1], we finally conclude in Theorem 4.3 that &, is locally the union of relatively
open segments, with locally constant densities. In fact, from [6, Theorem 1.3], at sufficiently
small scale around any point in &, \ &,, where the exceptional set &, C &, is a Lpull set,
such a union consists of a single segment with constant density.

3.1 Lower bounds on v,, the set G,, and its properties

In Equation (13), we defined the energy densities

€ 1
Ve 1= 5 |VM5‘2 + ?fe(Qsa M€)7

dually seen as measures in . It follows from Theorem 1.4 and (7) that, up to extraction of a
subsequence, v converges weakly* in the sense of measures in § to a limiting Radon measure
Vx. In this section, we prove some properties of v,. More precisely, following the reasoning in [6,
Section 7], we prove clearing-out properties for v, far from spt p, that allow us to show that the
support of v, coincides locally, i.e., in any compact set K C € \ spt u4, with the concentration
set for the 1-density of v, and that it is locally a finite union of path-connected components.
(See Theorem 3.3 below for the precise statements.) As a consequence, we obtain locally uniform
convergence in Q\ (spt s Uspt v, ) of the Mc-component towards the limiting map M, given by
item (i) of Theorem A (Cf. Theorem 3.10.)

Notation. In this section, and in the forthcoming ones, we continue using the notation intro-
duced in Section 2.3.

Auxiliary lemmas and preliminary remarks First of all, we show that the full potential
€%fE(Q87 M.) can be locally replaced with the ‘Allen-Cahn’ potential energy %V( -, M) in the
limit as € — 0. This result, contained in Lemma 3.1 below, will be key to many results of
this and the next sections. The proof of Lemma 3.1 (and in turn that of Lemma 3.2) exploits
crucially (26)
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Lemma 3.1. Let {(Q:, M)} be a sequence of critical points of F., subject to boundary condi-
tions either as in (3)—(4) or as in (5)—(6), and assume that (7) holds. Let B := B(xo, R) CC
Q\ spt g be any ball. Then,

(3.1) lim {;fE(Qa(x), M. () %V(w, Ma(a:))} dz = 0.

e—0 B

Proof. Integrating both sides of (2.4) over B, we have
1 1
[ {5#@@), M@) - V(e M)} o
B L& 3
_ 1 2\ 2 B(1=p:
_462/3(1—p6) dx+/B2 (E) (V2+ B+ Bp-) dz+ x| B|.

By (1.5), the last term on the right-hand side tends to x2|B| as ¢ — 0. On the other hand,
by (26) (with p = 2) and (25), as ¢ — 0 we get both

1 22 2
452/B<1p5) dz — k3 |B]|

and (recalling also the definition (1.1) of ky)

[3(52)(vssam) s (v2) -t

Summing the three contributions above, we obtain exactly (3.1). O
The following strengthened version of Lemma 3.1 will be useful later on.

Lemma 3.2. Let {(Q., M)} be a sequence of critical points of F., subject to boundary condi-
tions either as in (3)—(4) or as in (5)—(6), and assume that (7) holds. Let B := B(xo, R) CC
Q\ spt pxe be any ball. Then, for every p with 1 < p < +o0,

(3.2) lim éfa(QE(x), M. () — éV(x, M. (2))| dz = 0.

e—0 B

Proof of Lemma 3.2. The conclusion follows easily by combining (2.4), the definition (1.1) of k.,
and the uniform convergence p. — 1 in B from (25) with (26). O

Properties of v, We now come to the limiting energy measure v,. For any € > 0, we let
~ € 5 1
(3.3) Ve =5 |IVM,|” + EV( -, M,).

Next, we define

B
(3.4) e« (o) := lim inf w, Vg € Q.

r—0 2r
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Similarly, we set

(3.5) ¢*(zo) := limsup V*(B(;O’T)), Vo € Q.

r—0 r

Next, taken a compact set K C Q \ spt pu, we define the set
(3.6) 6*7[{ = {l’ € K : 8*(1') > O} .

Theorem 3.3 and Theorem 3.10 below, providing analogues of [6, Theorem 1.14 and Theo-
rem 1.16] and of [6, Theorem 1.2], respectively, constitute the main results of this section.

Theorem 3.3. Let v, be the energy-measures defined by (13). Then, there exists a non-negative
Radon measure v, on Q and a (not-relabelled) subsequence so that ve —* v, weakly* as Radon
measures in 2 as € — 0. In addition, the measure v, has the following properties.

(i) Let v be the energy densities defined in (3.3). Then, for any compact set K C 0\ spt pu,
we have U: L K — v, L K weakly* as measure in K as & — 0.

(ii) For any compact set K C 2\ spt i and any o € (1, 2), there exists positive constant nia})(
and Ri?})(, depending only on K, a, and [3, such that, if B(xg, R) C K has radius R < RS‘)

and if

K

(3.7) v (Blwo, R)) < kR,

then

(3.8) Vs (B (wo, ];)) =0.

(iii) Define the sets

6% ={rek: a@>n%}, 6N i={reck: (o) >nxl,
where
(3.9) nex = sup 1%
a€e(1,2)
Then,

(tv) The support of v, L K coincides with S, . In addition, S, i is a closed, 01 -rectifiable
set, with %”1(6*,;() < +00. Moreover, for any xzog € Q\ spt pu. and for any r > 0 such
that B(zo, 2r) CC 2\ spt u, there exists pg € (r, 2r) such that &, g N B(xg, po) is a finite
union of path-connected components.
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Remark 3.1. The very same argument as in the proof of [6, Proposition 7.3] shows that
(3.10) A (S, k) < Cu ko,

where & is the global bound on E. (M., §2) given by (2.7) and Cy g can actually be chosen as
Cu,x = 50/n, K-

Remark 3.2. At the current stage, we do not know whether
Vi (Spt pis) =0
or not.

Proof of Theorem 3.3, first part. Here, we accomplish the first three steps in the proof of The-
orem 3.3, i.e., the existence of v, and the proof of items (i), (ii), and (iii). Proving item (iv)
requires some further clearing-out properties for v, that, being of interest in their own, will be
stated and proved separately. The proof of item (iv) will be therefore provided thereafter.

Step 1 (Existence of v, and proof of item (i)). By definition, we have

(3.11) Ve = Ue + (;fE(QE, M,) - éV(az, ME)>

for any € > 0. Thus, on the one hand, the mass of v, on 2 is given by

(3.12) V() = E.(M., Q) +/ﬂ (;fE(Qa, M.) — %V(a:, Mg)) da:

and, thanks to the global energy bound (2.7), assumption (7), and (2.5), the right-hand side
of (3.12) is bounded independently of €, so that, by standard compactness properties of Radon
measures, there exist a (not-relabelled) subsequence and a non-negative Radon measure v, in
such that

(3.13) ve =% Uy

weakly® as measures in €2, as ¢ — 0. On the other hand, if K is any compact set contained in
Q\ spt pi4, then (3.11) and Lemma 3.1 together with a standard covering argument entail that
V- L K converge to v, L K weakly* as measures in K as ¢ — 0.

Step 2 (Proof of item (ii) and item (iii)). The proof of is almost identical to that of [6, Theo-
rem 1.14] (see [6, Section 7.1]). The only difference is given by the presence of the perturbation
term in (2.51), which however vanishes in the limit ¢ — 0. Anyway, for the reader’s convenience,
we provide some details.

Let K C Q\ spt s be any compact set, which we may assume to have non-empty interior,
and fix any a € (1, 2). Let nio})(, Rio})o and sio}){ be the same numbers, depending only on K,
«, B, and the energy bound &;, as given by Theorem 2.12. (For ease of notation, we drop the
indices K and « in the following computations.)

By the definition (3.3) of 7, for any ball B(xg, R) CC 2\ spt j,, we have

E.(M., B(xo, R)) = 7-(B(xo, R)) = . (B(xo, R)),
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and therefore, by item (i), for any r € (0, R) we have

lim sup vt (B(zg, r)) = limsup v (B(xo, 1)) < vy (B(xo, 7")) < v (B(z0, R)).

e—0 e—0

Thus, if B(zg, R) C K is any ball with radius R < R, and we assume that (3.7) holds, then for
any r € (0, R), there exists €, > 0 so that, for all € < &, R,

ot

Ve(B(xo, 7)) < —neR.
Therefore, choosing r = 8R/9 we get

Ve(B(zg, 7)) < 21,1
Using (2.51), we obtain

7. (B (mo, 55)) — 7 (B (xo, ‘Z)) < Curge <E5(ME; Blao, 1)) | Ca(K)Ra)

r

<e (Z” 4 Ca(K)RO‘> .

for any ¢ < min{e,, £, }R. Letting ¢ — 0, the conclusion follows.
Once item (ii) has been obtained, item (iii) follows immediately. Indeed, on the one hand,
the inclusions
SR C Ol C Gk

are obvious. On the other hand, it follows from item (ii) that for any xz¢ € K, either e,(xzg) =0

or the inequality
eu(0) = 0%

holds for every a € (1, 2), hence it must hold also passing to the supremum over o € (1, 2) on
both sides. Since e,(z) does not depend on «, we must have

ex(z9) > sup nia% = e K-
a€(1,2)
Thus &, x C Gisqu), and the conclusion follows. O

A first consequence of Theorem 3.3 is the following lemma, which refines [9, Lemma 3.17]
and will be useful later on.

Lemma 3.4. Let {(Q:, M.)} be a sequence of critical points of F., subject to boundary con-
ditions either as in (3)—(4) or as in (5)—(6), and assume that (7) holds. Then, for any simply
connected open set G CC Q \ spt w, with smooth boundary, we have

(3.14) cs 7 (Sm, NG) < v, LG,
3/2

where cg = % (\/ﬁﬁ + 1) / . Consequently,

(3.15) cg L Sm, < vy

as measures in ).
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Proof. The inequality (3.14) is a straightforward consequence of [9, (3.59)] and of item (i) of
Theorem 3.3. Given (3.14), (3.15) follows easily by the strong convergence M. — M, in L(f)
as € — 0 given by Theorem A. O

As another elementary consequence of the clearing-out property for v, in (ii) of Theorem 3.3,
we have the following lemma, corresponding to [6, Lemma 7.9 and Proposition 7.2].

Lemma 3.5. Let K C Q\ spt u, be any compact set.

(i) For any xo € int K \ &, g, there exists a positive radius ry, such that B(xo, ro) C K and
Uy (B(mo, rxo)) = 0. In particular, ex(x) = ¢*(z) =0 for any x € B(xq, rz,)-

(it) Letxg € &, k be such that B(xo, ryy) C K. Then, v, (B(zo, 1)) > ne i1 for anyr € (0, ro).
(iii) The set S, i is a closed subset of Q\ spt p. (and hence of 2).

Proof. Being the proof truly elementary, for the sake of brevity, it is left to the reader (who can
however consult [6, Section 7.2] for full details). O

The proof of item (iv) of Theorem 3.3 requires to adapt some results from [6]. Our fist goal
is providing an analogue of [6, Proposition 4.15] accounting for the presence of the perturbation
due to the coupling term in .Z..

Similarly to as in [6, Section 1.5], we introduce the following piece of notation: let U CC
Q\ spt i, be a bounded, open set and, for 6 > 0, denote

(3.16) Us .= {x € Q\ spt p, : dist(z, U) < 0},
(3.17) Vs = {x € Q\ (spt u UU) : dist(z, U) < 6}.

Proposition 3.6. Let K C Q \ spt i, be a compact set, let U C K be a bounded, open set, and
let 6 > 0 be so small that Us C K. Then, for any o € (1, 2) there exists a constant Cex (U, §),
possibly depending on o, B, K, Q, and U and §, but not on e, such that

(3-18) E. (Ma§ u§/4) < Cext(ua 5) (EE(M6§ Vé) + 5E6(M€§u§) + 0€—>0(1)) .

Proof. The proof of [6, Proposition 4.15] involves only three ingredients: an application of the
Pohozaev inequality with an appropriate test field to obtain control of the energy on Us/4 with
that on ‘external domain’ Vs ([6, Proposition 3.11]); a standard covering argument; and [6,
Proposition 4.13], whose analogue in our case has already been obtain in Proposition 2.11.

In our case, the proofs are largely similar to as in [6], but some adaptation is required,
especially because we need to take care of the further dependence on Q. when dealing with
Pohozaev inequalities (i.e., when testing the stress-energy tensor 77, in (1.20)).

Before going on, we explicitly remark that, in our case, the condition [6, (4.33)], i.e., a uniform
local bound on M., is globally satisfied in €2, thanks to (1.9), and therefore we do not need to
verify the further condition [6, (4.24)] (which, as a matter of fact, is used in [6] only to ensure
a local uniform bound on u.). As a consequence, Proposition 2.11 above provides the analogue
of the three statements [6, Proposition 4.11, Proposition 4.13, and Proposition 4.14], without
changes (if not in the dependence of the constants, as specified in Proposition 2.11).
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Step 1 (Controlling the energy on external domains). Let K C 2\ spt us be a given compact
set and, as described in the statement, choose § > 0 so small that Us C K. Fix y5 : R> = R, a
smooth cut-off function so that

4
xs(r) =1 for x € Us s, xs(z) =0 for x € R?\ Us, [Vxs| < 5 on R2.

Note that the support of s is anyway contained in 2 and that Vs 2 Us \ Us/». Going back to
Proposition 1.6 and testing the stress-energy tensor 77, in (1.20) against the field X(x) = xzxs(z),
we obtain

1 . 1, .
/M ;fE(QE, M. )(div X) dz :/M £ {@-Ma - O M.9; X, — 5(dw X) \VMEF} dx
S5 )

(3.19) 1
+ [ {p0 aqax - javx et as

We observe that, since Us CC €\ spt pu4, by item (v) of Theorem A, we have strong convergence
Q: — Q. in Wh2(Us) as € — 0. Thus, by (1.24), we deduce that the second line in (3.19)
vanishes as ¢ — 0. Consequently, recalling (3.16), (3.17), by an easy computation we obtain the
inequality

(3.20) L[ (Qu(@), Mo(2)) de < O, §)Eo(MLs V) + 0os0(1),

2
Us /2

where C'(U,0) is a constant depending on U and &, but not on £. On the other hand, exploiting
Lemma 3.1, (3.20) becomes

(3.21) é | V(e M@)o < O, 0) (Be(Mei Vs) + 0:0(1)
5/2

which replaces [6, (3.27)], and where the constant C' (U, §) depends on U and ¢, but not on e.
Step 2 (Local bounds and covering argument). By a standard argument using Lebesgue’s covering
lemma, we may cover Us/, using only finitely many balls B(z;, 6/8), with z; € Us /4 & €1,
#I < +oo. Notice that we have also U;e; B(w;, 6/4) C Us/. Using Proposition 2.11 with zg = =
and R = §/4, for any i € I, and recalling 2.46, we see that

1
E.(M.; B(zi, 0/8)) < / V(z, Mc(z))dx + EEE(ME; B(x;, §/4)) + eCy(K)d,
€ JB(x;,36/16) 4

for any « € (1, 2), where the implicit constant on the right-hand side depends only on 5 and on
). Summing all these contributions, we get

1 €
(322)  E.(MailUsy) SHI (8 / V(a, Me(2) da + SBo(M; Uys) + 5Ca(K)5a> 7
Us /2

where the implicit constant on the right-hand side depends only on «, 3, K, Q (while #I depends
on 4, of course), and not on ¢.
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Step 3 (Conclusion). The desired inequality (3.18) follows immediately by combining (3.21)
and (3.22). O

With Proposition 3.6 at hand, we easily obtain the analogue of [6, Theorem 1.16], which is
the key tool in the proof of part (iv) of Theorem 3.3.

Theorem 3.7. Let U CC Q \ spt s be an open set. Assume that, for some 6 > 0, there holds

v«(Vs) = 0. Then, v, (U) = 0.

Proof. Let K C Q\ spt i, be a compact set so that i/ CC K. Proceeding similarly to as in [6,
Section 7.3], since v,(Vs) = 0, we have

E. (M., V5) => 0 as e — 0.

Hence, by Proposition 3.6, we obtain

Vs (Z/[(;/S) < lim sup (Ee(ME, Vs) +€E. (Mg; U5/4)) =0,

e—0

which implies the claimed conclusion. O
We are now ready for completing the proof of Theorem 3.3.

Proof of Theorem 3.3, completion. In order to complete the proof of Theorem 3.3, we need ana-
logues of the results in [6, Section 7.4 and Section 7.5]. However, with Lemma 3.5 and Theo-
rem 3.7 at hand, these results follow with no significant changes by exactly the same arguments
as in [6]. Therefore, we just sketch the main points of the argument below, addressing the reader
to [6] for full details.

Step 3 (&, k is closed, it has finite J#'-measure, and it coincides with spt(v, L K)). The fact
that &, x is closed in Q \ spt p, (hence, in ) is already contained Lemma 3.5, from which it
also follows immediately that spt(v. L K) = &, k. The fact that &, g has finite 2 L_measure,
with the estimate

A (B, i) < Cu.xéo,

where & is the constant on the right-hand side of (2.7) and Cy x = 50 /n, k follows again
from Lemma 3.5 exactly as in [6, Proposition 7.3]. Being the argument based on a covering
argument and a trivial application of Lemma 3.5, we leave it to the reader to check that the
details presented in [6] carry over completely unchanged.

Step 4 (Connectedness properties of &, i). Given r > 0 and any zg € Q \ spt y, such that
B(xg, 2r) CC Q\ spt ., we consider the compact set

S, k,p(z0) == Sy k N B(xo, 7) for p € [0, 2r).
Then, arguing exactly as in [6, Proposition 7.4], we can prove that the compact set

C*,r(ﬂ)) = 6*7K7T(I0) U Sl(xo, r)
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is a continuum, i.e., it is compact and connected. Once that Theorem 3.7 is given, the details
are identical to as in [6]. Since they are based only on an approximation argument in the Haus-
dorff metric for the set C, (o) by continua and general properties of continua under Hausdorff
convergence, we leave them to the reader (who, for the general theory of continua, may consult,
for instance, [12]).

Path-connectedness of Cy ,(x0) now follows immediately, because any continuum with finite
!-measure is path-connected (see, e.g., [12, Lemma 3.12]).

Gathering the pieces of information above and arguing as in [6, Section 7.4.1], we obtain the
analogue of [6, Proposition 1.17], i.e., the fact that for any xo € Q \ spt u, and for any r > 0
such that B(zg, 2r) CC Q \ spt i, there exists pg € (r, 2r) such that &, x N B(xg, po) is a finite
union of path-connected components. (Being an argument in general topology based solely on
the fact that C, ,(z¢) is path-connected, no changes are needed with respect to [6], as the reader
may easily check.)

Step 5 (Rectifiability). Since rectifiability is a local property, it suffices to show that &, g, is
rectifiable. To this purpose, it is clearly enough to prove that C, ,(x¢) is rectifiable, for zy and
r > 0 as in the previous step. But this follows immediately, because every continuum with finite
#'-measure is rectifiable (cf. [12, Lemma 3.13]). O

The set 6, Taking advantage of the connectedness and rectifiability properties of the sets
S, .k, we show that the set sptu, \ sptv, is locally path-connected, countably .7 Lrectifiable,
with locally finite measure. First of all, we introduced a couple of definitions that will be used
throughout.

Definition 3.1. We define

(3.23) S, 1= spt vy \ spt puy
and
(3.24) A=A 6,

Proposition 3.8. The set &, defined in (3.23) satisfies
S, ={xr € Q\sptus : ex >0}.

Moreover, &, is countably S -rectifiable, with locally finite ' -measure and locally path-con-
nected.

Proof. The fact that &, equals the set of points with positive lower density for v, in £\ spt p,
is an obvious consequence of item (iii) of Theorem 3.3. In addition, clearly, &, N K = &, g for
any K C €\ spt s, hence the property #1(&, N K) < +oo and the fact that &, N K is -
rectifiable for any K C Q \ spt u, are obvious consequences of item (iv) of Theorem 3.3. Again
in view of item (iv) of Theorem 3.3, it also follows that &, is locally path-connected. Finally,
G, is countably J#!-rectifiable because we could write it as a countable union of sets Gy
(which are rectifiable by item (iv) of Theorem 3.3), where {K,} is a sequence of compact sets
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K, C Q\ spt uy such that K,, C K41 and U,enK,, = 2\ spt g, (such an exhaustion in nested
compact set certainly exists, as  \ spt uux is an open set of R? — recall that spt y, is a finite set
of points. Then, the conclusion follows because countable rectifiability is a local property, stable
under countable unions (and, clearly, the precise choice of the sequence {K,,} is irrelevant). [

Remark 3.3. As an obvious consequence of Proposition 3.8, the measure \, = S &, is locally
finite on €2 \ spt g, hence it is a Radon measure on 2\ spt f.

Locally uniform convergence away from sptv, Usptu, We are finally ready to improve
on the LP-compactness for the M.-component (already given by Theorem A) and obtain locally
uniform convergence to the limiting map M, away from spt v, Uspt u,. To this purpose, we prove
first an auxiliary lemma which says that, thanks to the clearing-out property of v, and to (3.15),
and up to redefinition on a set of measure zero, the regularity of M, (which was defined only
almost everywhere) can be improved. We recall from [9, Theorem 3.14] that almost every point
T € €,
1/2

(3.25) M., (z) = 7(x) (\/55 + 1) n,(z),
where n,(x) is a unit eigvector of Q,(z) corresponding to its positive eigenvalue.

Lemma 3.9. Up to redefinition on a set of (Lebesque) measure zero, the map M, : Q — R?
defined in (3.25) is continuous on the open set Q\ (spt p, Usptvy) and given by

M, =71 (\/55 + 1)1/2 n,,

where 7(x) € {—1, +1} and the function x — 7(x) is constant in each connected component of
Q\ (spt s Uspt 1),

Proof. Let xg € Q\ (spt p Usptvy). Then, by Lemma 3.5, we can find a radius r;, > 0 so that
B(xo, rgy) CC Q\spt puy and v, (B(zo, 72,)) = 0. Hence, we can find a compact set K C Q\spt pi,
with non-empty interior G := int K, such that g € G\ 6, k. Thus, from (3.15) and Lemma 3.5,
we have

=0.

0 < Tim A1 (Sm, N B(xg, 1)) < lim vie(B(xo, 1))

r—0 r r—0 r
Since, by Theorem A, M, € SBV(£, R?) and it is bounded, recalling [2, Theorem 7.8], we see
that xg & Sn, . By the continuity of n, in G, it follows that, up to redefining M, on a set of zero
Lebesgue measure, 7 must constant in GG, so that M, is continuous in G. Consequently, M, is
continuous, and 7 is constant, in the connected component of Q\ (spt i, Uspt v, ) containing xg.
The conclusion follows. O

Remark 3.4. In particular, Sy, C spt g Uspt v,. Thus, in view of (3.15) and of (3.6), we have
A (SM* N K) < +oo for every compact set K C .

With Theorem 3.3 and Lemma 3.9 at hand, we can finally establish local uniform convergence
of M. towards M,, in every connected component of Q \ (spt u, U spt vy).
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Theorem 3.10. Let {(Q., M.)} be a sequence of critical points of F., subject to either boundary
conditions as in (3)—(4) or as in (5)—(6), and assume that (7) holds. Set Uy := Q\ (spt . Uspt vy).
Then, up to extraction of a (not-relabelled) subsequence, for every connected component U; of U,
we have that M. — M, locally uniformly on U; as € — 0.

Proof. The proof is along the lines of that of [6, item (ii) of Theorem 1.2], presented in [6,
Section 7.6 and Section 7.7], but it requires some modifications in order to deal with the moving
wells.

Step 1. We prove that for any xo € U, and for the radius r4, > 0 given by Lemma 3.5, there
exists a (not relabelled) subsequence so that

(3.26) IMe = Mul| Lo (B(zg, 3rag /ay) 0 @5 € =0

Let K be any compact set such that B(xg, rz,) CC K C U,. (It will turn out that the choice of
K is not important.) Then, v, (B(xo, rxo)) =0, so that

(3.27) limsup E.(M¢; B(zo, 72,)) = limsup v:(B(xo, 1z,)) < Vs (B(a:o, rxo)) =0

e—0 e—0

Hence, we can apply Theorem 2.12, so that (2.50) yields

(3.28) dist(Mc(z), X(Q<(z))) < g for any = € B(zo, 3rz,/4),

for any € > 0 small enough that, say, |Qz| > 1/2 in K. Recall that £(Q:) = {(M4)., (M_):}
and that (Mx). := £(1 4+ v28p.(2))?n.(z), so that |(M,). — (M_).| > 2 independently of
x € K, for any € small enough that |Q.| > 1/2 in K (see (2.60)). Since ég < 1, this implies that,
at xg, (3.28) is satisfied for either N.(zg) = (M4 )c(xo) or Ne(zp) = (M_):(20) (and not for

both). By (3.28), the uniform convergence p. — 1 given by (25), and the continuity of M., it
follows that

(3.29) INz(z) — Ne(zo)|| < 0p for any © € B(zo, 3rz,/4).
Thus, we see that, for any € > 0 small enough,
1/2
N (z) =72 (1 + \/55/)5(3;)) n.(z), for all x € B(zo, 3ry,/4)

where 7. = 7.(z9) € {—1, +1} depends on € but not on z € B(z, 3ry,/4). Hence, again by (25),
and after possible extraction of a subsequence, it follows that, as ¢ — 0,

1/2
(3.30) N, =7 (1 + \/§B> / n, uniformly in B(z, 374,/4),

where 7 € {—1, 1}. On the other hand, Theorem 2.12 and (2.50) yield not only (3.28) but also

EE(ME; B(an Tzo)))l/(s

T

(3.31) dist (M., 3(Q.)) < Cuen ( in B(zo, 3rs, /4).
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for any € > 0 so small that (3.28) holds. Therefore, combining (3.31) and (3.27), we obtain
(3.32) dist(Me, X(Q¢)) = 0:0(1) in B(zg, 3rg,/4).

Thus, for the previously selected subsequence, by (3.32), (3.29), and (3.30),

1/2
M, =7 (1 + \@5) / n, uniformly in B(xg, 3ry,/4).

Finally, from Lemma 3.9 we may assume that M, is continuous on B(zg, rz,) and so, by the
pointwise a.e. convergence M. — M, as € — 0 given by Theorem A, it follows that

(3.33) M, (2) =7 (1+ ﬂﬁ)l/ “no(@)  forall € B(xo, 3rey/4),

for the same 7 as in (3.30). Combining (3.33) with (3.32), we obtain (3.26).

Step 2. Let K C Uy, be compact and connected. Then, there exists a (not relabelled) subsequence
such that

(3.34) Mz — M|l oo 55y = 0, as € — 0.

With (3.26) at hand, the proof of (3.34) follows by a standard covering argument involving the
connectedness of K and the continuity of M, on each connected component of Q2\ (spt p, Uspt vy )
given by Lemma 3.9.

Step 3 (Conclusion). Along the lines of [6, Section 7.7], we consider the sets
1
U, = {xEQ\spt,u*:dist(x, SptV*)>}, for n € N.
n

Then, U, is a compact subset of U,. Moreover, there hold

U, C Uy for any n € N, U Un =TU..

neN

Letting UJ, with j € J,, be the connected components of U,, and arguing as in [6, Section 7.7],
we can first prove that the set J, is at most countable and, from here and a diagonal argument
involving Step 2, that M. — M, uniformly in U}, for any j € J,. In turn, letting now Uj be
any connected component of U, and K C U; be any compact set, the conclusion follows as in [6]
using again Step 2 and the fact that the sign function 7 in M, takes only two values and so it
must be constant in U; N K. O

Tangent cone property at regular points of &, By Proposition 3.8, the set &, is J#1-
rectifiable, with locally finite .#'-measure. Thus, by standard results in Geometric Measure
Theory (see, for instance, [19, Chapter 3, Definition 1.4, Remark 1.5(3), and Theorem 1.6]),
there exists a set A, C &,, with 21(2,) = 0, so that, if zg € &, \ Ay, then

(3.35) li 22 (S N B(xo, 7))

= 17
r—0 2r
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ie.,
1o A(Blao, 1)

r—0 2r

=1.

Moreover, there exists a unit vector e, (depending on xo) with the following tangent line prop-
erty. For any 6 > 0, there holds

(3.36) lim A (S, N (B(zo, 7) \ Cone(zo, €, 0))) o,

r—0 2r

where Cone (0, €z, 0) is the cone defined by

(3.37) Cone(0, €2y, 0) = {y € R?:

ez, - (y — o)| < tan ey, - (y — o)|}

According to standard terminology in Geometric Measure Theory, a point xy € S, \ 2, is called
a regqular point of &, and ey, is said to be tangent to &, at xo, see, e.g., [12, Section 2.1].

Remark 3.5. In other words, the tangent line property (3.36) allows us to choose, at any z¢ €
S, \ 2y, an orthonormal frame (eq, e2) so that e is the unit vector tangent to 2, at xg, i.e.,
€] = €,,. As in [6], this yields an intrinsic moving frame associated with &, whose importance
will be crucial in the analysis later on.

With the above results at hand, in particular with the connectedness properties of the sets
6.k, and arguing as in the proof of [6, Proposition 1.18], we obtain a relevant strengthening of
the tangent line property at regular points of &,, i.e., the tangent cone property below.

Proposition 3.11. Let zg € &, be any regular point of ©.. Given any 0 > 0, there exists a
radius Reone(0, x¢) such that

(3.38) S, N B(xo, r) C Cone(xo, €z, 0), for any 0 <1 < Reone(6, o)

Proof. Let xg € G, be any given regular point of &,. Since xy must be contained in some
compact set K C )\ spt ., we can find r;, > 0 such that dist({zo}, spt px) = 27z, > 0, and so
B(xo, 2ry,) C Q\ spt py. Let, for instance, Ky, := B(xg, 3rz,/2). Then, K,, is a compact set
contained in Q \ spt u, and the proof presented in [6, Section 7.8], being based only on general
arguments in Geometric Measure Theory (in particular, on (3.36)) and on the connectedness
properties of &, Kug which are the same as in [6], carries over without modifications. ]

A crucial consequence of Proposition 3.11 is Proposition 3.12 below. In order to state Propo-
sition 3.12, we need to introduce some notation, analogous to that in [6, Section 8.1].

Given zg = (20,1, zo,2,) € 2\ spt ptx and p > 0 such that B(xo, 2p) C Q \ spt ., we denote
Qp(x0) the closed square defined by

(3.39) Qp(w0) = Lp(wo,1) x Zy(20,2),
where
(3.40) Zy(s)=1[s—p, s+p| for s € (0, p).
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Next, we let
Rp(xo) :=Z,y(x0,1) X I%p(xog),

so that Q,(zo) \ R,(x0) is the union of two disjoint rectangles. The following condition plays a
pivotal role in most arguments in [6, Section §]:

(3.41) vy (Qp(:co) \’Rp(ﬂso)) —0.

If (3.41) holds, then v, is concentrated, locally near xp, in a neighbourhood of the segment
(xo — pe1, xo + pe1). In [6, Proposition 8.4], it is proved that (3.41) holds at any regular point
of &,. This property holds also in our context (by exactly the same argument, in fact).

Proposition 3.12. Assume that vo € &, \ Ai. Then, there exists pg > 0 such that (3.41) is
satisfied for any 0 < p < pg.

Proof. The argument in [6], which relies just on choosing an orthonormal basis at xp as in
Remark 3.5 and on the tangent cone property in Proposition 3.11, carries over without modifi-
cations. ]

3.2 The limiting potential energy (,

This short section will serve us to introduce a fundamental object in the following course, the
limiting potential energy (.
To begin with, following [6, (1.14)], for any € > 0, we define the potential energy densities

(3.42) (o= ———2
dually seen as measures in 2. In view of the bound (2.7), it follows immediately that
(3.43) () < E.(M; Q) < &

independently of € > 0, so that we can find a (not-relabelled) subsequence and a non-negative
Radon measure (, on §2 such that, as ¢ — 0,

(3.44) G =" G

weakly* as measures in €.

In the scalar theory, as direct consequences of the positivity of the discrepancy function in
the entire case [18] or, in the case of bounded domains, of its asymptotic vanishing [15] and
of the resulting monotonicity formula for v,, one has both that {, controls v, and that (, is
absolutely continuous with respect to A,. In fact, the equipartition property v, = 2{, holds. In
the vectorial case, no monotonicity formula is known for v,. In addition, the discrepancy should
be not expected to have a sign (in the entire case, a counterexample to the positivity of the
discrepancy is presented in [20]). For these reasons, the vectorial theory developed in [6] goes
along a different path and it based on exploiting the relationship between (, and the limiting Hopf
differential wy, to be introduced in the next section. This relationship can be proved to hold also
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in our ‘perturbed’ setting thanks to the refined energy estimates that we have already obtained
at e-level and the strong convergence of Q. to a harmonic map Q, away from spt us, and it is
key to further developments. In particular, in Section 3.5 we will prove the monotonicity of the
function r — 1(,.(B(xo, r)) for any xo € , which immediately entails the absolute continuity
of (. with respect to Ax. In Section 3.6 we will instead recover the equivalence between (, and
v, on G,. Finally, in Section 4, we will use Equation (3.56) below to obtain refined structure
properties for &,.

3.3 The limiting Hopf differential

In this section, we show that testing the Pohozaev inequality in Lemma 1.5 against smooth
vector field with support in € \ spt g, and passing to the limit as ¢ — 0 produces a limiting
measure w, that will be called, adopting the terminology in [6], the limiting Hopf differential.
Proposition 3.13 below relates the limiting Hopf differential with the limiting potential energy
measure (, and it is the analogue, in our context, of [6, Lemma 1.19]. Crucially, thanks to (3.53)
below, only the contribution wM to the Hopf differential coming from the M-component appears
in Equation (3.56). Combined with a natural decomposition of wM, (3.51) below, Proposition 3.13
will be key to prove, in the forthcoming sections, the aforementioned further properties of ¢, and
its precise relationship with the limiting energy density v.

For a start, we notice that, in view of the global bound (1.15), the functions ¢9;M; - 0y M,
for (4, k) € {1, 2}?, are bounded in L'(Q). Therefore, as ¢ — 0 (after possible extraction of a
subsequence), we have

(3.45) €0;M, - M. —*m, jr,  for any (j, k) € {1, 2}?,

weakly* in the sense of measures in Q, where m, ; is a bounded signed Radon measure on
for any (4, k) € {1, 2}2.

On the other hand, for any compact set K C € \ spt us, the maps Q. converge strongly in
WH2(K) to Q, (see item (v) of Theorem A) and hence we have

(346) 6]QE : 8]€Q6 — 8]Q* : akQ* for any <j7 k:) = {17 2}27

strongly in L'(K) as ¢ — 0.
Now, we define the following quantities:

(3.47) w? = 101Q[* — [0:Q.* — 2i01Q< - 22Q-
(3.48) wM = |01 ML|? — [9aM.|* — 2i8; M, - .M.
(3.49) we = w + ewM.

According to the terminology in [6], we will call w®, wM, and w. Hopf differentials (at the -level).
(Although such terminology is usually referred to the above objects multiplied by the complex
differential dz; see, e.g., [14, Chapter 4].)

Since the sequence {ewM} is bounded in L!(f2), we can find a (not relabelled) subsequence

and a locally bounded Radon measure sw such that, as ¢ — 0,

(3.50) e ~x (WM
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weakly™ in the sense of measures in 2. On the other hand, (3.45) implies
(3.51) Wl = (a1 — my2p) — 20

as measures in €2.
Next, denoting

0@ = 01Qu — 10:Qu % - 2i0:Q. - :Q.
the Hopf differential of Q,, we see that (3.46) implies

(3.52) w® = Wl

as ¢ — 0, both weakly* in the sense of measures and pointwise a.e. in Q \ sptu.. On the
other hand, by a classical result in harmonic maps (see, e.g., [14, Chapter 3, p. 28]), the Hopf
differential of any harmonic map from an open set in R?> ~ C is a holomorphic function, and
therefore we have

&u?
0z

(3.53) =0
pointwise in € \ spt fi.

From the above, it follows that {w.} is a bounded sequence in L'(K) for any K C Q\ spt i,
so that there exist a (not relabelled) subsequence and a locally bounded Radon measure w, in
Q\ spt py such that, as e — 0,

(3.54) we =% wy

weakly™ as measures in € \ Spt fi.
We are now ready to prove the main result of this section, relating w,, wM, and ¢,.

Proposition 3.13. Let w,, wM, and ¢, be the bounded Radon measures given by (3.54), (3.50)
and (3.44), respectively. Then, for any X € CH(Q\ spt ps, C), we have

0X B M 0X
(355) <W*, 82> = <w* ,782 >
and
0X 0X
M Y — v
(3.56) <w* , az> <2g*, - >

Proof. The equality (3.55) is an immediate consequence of (3.53), so we focus on (3.56).

Step 1. We prove that
0X
2, R[22
< G B ( 0z )>

(3.57) R (<w£4, %);>>



Reasoning as in [6, (3.20)], by the Pohozaev identity (1.22) we obtain

Q@%( ) /fe Q., M.)div X dz

EQ/fer, ( )d:c

for any X € C1(Q; C) and for any € > 0. Take a compact set K C Q \ spt 1, and assume that
spt X C K. Recalling Lemma 3.1 and that, as € — 0,

(3.58)

1
EV( - M) =" G
weakly* as measures in K, we obtain

(3.59) Eizfg(Qs, M.) =" ¢

as € — 0 and weakly™ as measures in K. Thus, using (3.54), (3.55), and (3.59) to pass to the
limit in (3.58), we get (3.57).
Step 2 (Proof of (3.56)). Using iX as a test function in (3.57), we obtain

(3.60) 3 <<w£4, %);’» = <2g*, < (%f» .

Taking the sum of (3.57) with (3.60), the conclusion follows. O

As an immediate consequence of (3.56), we have that m, ;9 satisfies modified Cauchy-
Riemann relations (3.61) below (cf. [6, (1.72)]).

Corollary 3.14. The equations

(3.61) { aa (2my 1 2) = 8 (QC* — M, 1,1 + My 22)
8 (2m,12) = 3@(2(* +my 1, — My22)

hold in the sense of distributions in 2\ spt fi.

Proof. Equations (3.61) follow immediately from (3.56) and the definition of Wirtinger’s opera-
t
9 _L(o 0y 8 l(o . 0)

0z 0x1 0xo 0z 2 \0x; 0xa)

Remark 3.6 (Changing coordinates in the limiting Hopf differential). The expressions (3.47),
(3.48), and (3.49) for wg, wiv[, and we, respectively, depend on the chosen orthonormal basis.
However, it is well-known that, under conformal maps, they transform simply by multiplication
by the conformal factor (in fact, the same quantities multiplied by the complex differential dz
are invariant under conformal maps, see e.g. [14, Chapter 4]). Consequently, for any compact

O]
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set K C Q\ pi, the boundedness of the sequences {w®} and {ewM}, and hence of {w.}, is a
property invariant under conformal maps. In turn, the same is true for the existence of their
limits; moreover, the explicit expression for the limiting maps change only by multiplication for
the conformal factor. In particular, this is true for coordinate changes (from any orthonormal
moving frame to any other). Detailed computations, accounting for all cases that will be used
thereafter, are provided in [6, Section 8.9.3].

3.4 Properties near good points of G,

With Proposition 3.13 at hand, not only we can replicate the arguments in [6, Section 8], but ac-
tually we could also apply them directly. However, the proof of the monotonicity of the (rescaled)
limiting potential energy in Proposition 3.18 in the next section requires some adaptation with
respect to [6, Section 9]. The reason is that, in order to prove that (, does not charge spt pi,
(i.e., item (i) of Proposition 3.18), which is a key ingredient in the proof of the balance law (22)
in Theorem 4.2, we really have to go through the argument of [6, Proposition 1.23], because we
need it to be developed on annuli rather than on full balls (as it is instead done in [6]). However,
while stressing that using annuli rather balls is absolutely necessary to our purposes, we also
emphasise that only notational modifications are needed with respect to [6, Section 9], since a
careful reading shows that the argument presented there is already valid on annuli, despite being
written in terms of full balls. Nonetheless, this circumstance forces us to introduce some notation
and to retrace in this section and in the next ones the main steps of Bethuel’s arguments. Such
arguments are made-up by a remarkable (and quite long) combination of elementary pieces that
rely, essentially, on testing the equation (3.56) against suitable test vector fields and on identify-
ing a class of good points (see Definition 3.2 below) having full A\,-measure at which remarkable
relationships between the various measures at stake exist. The main result of this section is
Proposition 3.15, which extends [6, Proposition 1.20] to our situation.

Decomposition of the relevant measures with respect to A, Similarly to as in [6], the
first step in the analysis consists in decomposing vy, (., and each of the measures m, ;; into
their absolutely continuous and singular part with respect to the measure A\, = #'L G,:

(3.62) Ve = V3¢ 4+ 1)18, [ N
ac sin ac sin
(3.63) Co = (24 (S8, LG
o ac sing ac sing
(3.64) My jk = T 5 + I, 5, Mg LI 0,

for any (4, k) € {1, 2}%. We can write

(3.65) Zal 30 W
(3.66) =00,
(3.67) mi = mejrde  for (4, k) € {1, 2},

so that e, vy, and m, denote the densities of v2¢, (3¢, and IIniCJ . With respect to A,.
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Remark 3.7. For later purposes, we observe that the values of the densities m, ;; strongly depend
on the choice of the (Cartesian) orthonormal frame in their definition (3.45). In the sequel, it will
be convenient to have more intrinsic objects at disposal and therefore, following the discussion
in [6, Section 1.3], we define the ‘intrinsic versions’ of the functions m, j, i.e., their expressions
in the moving frame associated with &, introduced in Remark 3.5 above. To this purpose, given
any xo € 6, \ 2, and choosing the orthonormal frame (e1, e2) so that e; = e,,, we define

(3.68) m, 11 (T0) = mu22(20), My (zo) = me11(zo), my 1 (T0) = My 12(20)-
Then, letting o vary in &, \ 2, gives rise to the ‘intrinsic’ measures
(3.69) Ml L =Ml 1A T ||| = ||| A et = Mt )| Ay

whose importance will be clear later on, in light of Theorem 3.20 and Theorem 4.1 below.

The crux of the following sections will be proving that the singular parts of the measures
above are actually zero, while the absolutely continuous parts enjoy suitable bounds. To this
purpose, the first step, carried out below, is ruling out certain bad, A,-null sets from &,. Then,
the decisive step, performed in Section 3.5, will be showing the monotonicity of the rescaled
measure (i, at any xg € €.

Exceptional points and good points In Section 3.1, we defined the A,-null set 2, of points
at which &, = spt v, \ spt p, does not have density 1. Now, following [6], we define two other
classes of exceptional points. Precisely, in view of (3.62), we may find a subset B, of &, so that

(3.70) A(B,) =0
and
(3.71) V(G \B.) =0,  GM(6,\B,) =0, mi"(&.\B.) =0,

for any (4, k) € {1, 2}2.
In addition to 2 and B, we define the set €, C G, as the complementary set of Lebesgue’s

points for the densities of the measures v2¢, (3¢, and IIniC]k for (j, k) € {1, 2}? with respect to

the measure \,. By Besicovitch’s differentiation theorem and the decomposition (3.62), there
holds

(3.72) A (€,) =0.

Finally, like in [6, (1.76)], we define the set of exceptional points

(3.73) ¢ =A,UB, UC,.

Since each of the sets on the right-hand side of (3.73) is null for the measure A, we have

(3.74) A(€,) =0.
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Definition 3.2. The points 2y € &, \ €, will be called the good points of &,.

Remark 3.8. In particular, for any good point xg, the density Dy, (v4)(zo) of v, with respect to
A at x( exists and satisfies

(3.75) Dy, () (0) = D, (1) (z0) = limy B0 1) o

r—0 2r
(3.76) D, (15™8) () = 0.

Eliminating derivatives along the transversal direction to the moving frame Let
zo € &, \ 2, and choose an orthonormal basis at x¢ as described in Remark 3.5. Let Q,(zo) be
a (closed) square as in (3.39). Along the lines of [6, Section 1.6], we define the localised measures

(377) ﬁ*,j,k = ﬂQp(azo)m*,j,k for (j? k) € {17 2}2’ C* = ]lQP(IO)C*’

where 1¢ (4,) denotes the characteristic function of the square Qp(z0). Denoting IP the orthogonal
projection onto the tangent line 7., := {zo + se; : s € R}, we let

my g = P(@n), G =Py

be the push-forward of the localised measures (3.77) with respect to P. As in [6, (1.80)], we
introduce the measures on the interval Z,(zo,1) (defined as in (3.40))

Tro.p = Tp = Ty 12,
(378) Ezo,p = Ep = 24& - ﬁ}k?lﬂ + ﬁ}qQ,Q?

— _o9r1 —~1 =1
Nxo,p = Np - 2C* + my 1,1 — My oo

The properties of the one-dimensional measures (3.78) are given by [6, Proposition 8.2, Proposi-
tion 8.4, Proposition 8.6, Proposition 8.7, Proposition 8.11, and Proposition 8.12]. Although the
proofs of [6, Proposition 8.2, Proposition 8.4, and Proposition 8.6] involve several computations
and occupy a few pages, they are based only on the validity of the condition (3.41) and on testing
the Equation (3.56) against suitable fields, of the form

Xy(z1, 22) = fi(71) fa(w2)e;

for either ¢+ = 1 or ¢« = 2 and appropriate choices of the functions f; € CX(Z,(xzo;)), for
j € {1, 2}. (Specifically, we address the reader to [6, (8.18), (8.24), (8.28), (8.31)].) Therefore,
these propositions carry over to our case without modifications and thus, for the sake of brevity,
we avoid repeating the arguments; the reader is referred to [6, Sections from 8.1 to 8.7] for fully
detailed proofs.

About [6, Proposition 8.7], the first part of its statement claims the validity of (3.41) at points
of &, \ 2, and corresponds precisely to Proposition 3.12. Combined with [6, Proposition 8.2],
it yields immediately that the measures J,, £, are proportional to the Lebesgue measure on
Z,(x0,1) and satisfy the differential relations [6, (8.15), (8.16)] (which are part of the statement
of [6, Proposition 8.2] and are, once again, direct consequences of (3.56)).
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Assume now the stricter condition z¢p € &, \ &,, so that xy is a Lebesgue point for the
absolutely continuous part (with respect to A,) of the measures vy, (., and m, ;, for (j, k) €
{1, 2}%. This means that the densities e,, v,, m, ;1 in (3.65), (3.66), (3.67) satisfy

1
lim — lex(7) — ex(z0)| dT =0,
r=0 T S«NB(zo,r)
1
lim — [0 (7) — vy (z0)| dT =0,
r=0 T S.NB(zo,r)
.1 )
lim — k(1) = mejn(z0)| dT =0 for (j, k) € {1, 2}?,

r—0 1 S.NB(zo,r)

whence the existence of some K (zg) > 0 so that
(3.79) v¥(B(xo, 1)) < K(zo)r, for any 0 < r < pg.
Arguing word-for-word as in [6, Proposition 8.11], one obtains that every point zp € &, \ &, is a
Lebesgue point for the densities J,,, L,,, and N, associated with 7,, £,, and N, respectively,
and that the identities

Jpo(20,1) = my 12(20),

Lo (x0,1) = 204 (x0) — my1,1(20) + My 22(20),

Npo(x0,1) = 204 (z0) + my1,1(20) — My 2,2(20),
hold. Moreover, by [6, Proposition 8.12] (which is essentially a direct consequence of (3.79) and
of the tangent cone property), we have

Jzo.p0(8) =0 for s € (z01 — po, o1 + po),

Nzo.po(20,1) = 0.
Gathering these identities leads to the following analogue of [6, Proposition 1.20].

Proposition 3.15. Let xy € &, \ &, be arbitrary and let e,, be the tangent vector to S, at
xo. Assume that the orthonormal frame (e1, e2) is chosen so that ey = ey,. Then, we have the
identities
20,(zg) =m Tg) —m Zo),
(3.80) { () «2,2(20) w1,1(20)
m*’172($0) = 0.
Remark 3.9. Using the notation in (3.68), (3.69), we could rephrase (3.80) in the ‘intrinsic’ form
{20* = Mol T Wl
M, 1) =0,

which is an identity holding on the whole set &, \ €, of good points in G,.

From the discussion at the end of Section 3.3, we immediately draw a counterpart of [6,
Lemma 1.21].

Lemma 3.16. For any x € &, \ &,, we have the identity
(3.81) Wi (x) = =272 a),

where v, (x) € [—g, %] denotes the angle between e; and the tangent vector e, to &, at x.
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3.5 Monotonicity properties of the limiting potential (,

In this section, we show that, for any xy € (2 and any annulus centred at zg and properly
contained in € \ spt u, the function r +— w is monotone non-decreasing for 0 < r < R,
where R denotes the exterior radius of the annulus. As a consequence, we obtain the existence
of the density of {, at x¢ and, hence, the absolute continuity of {, with respect to As.

The first step towards the desired monotonicity property is the following result, which is analo-
gous to [6, Lemma 1.24].

Lemma 3.17. Let xg € €2 be any point. Then, for every R > 0 and every radii r1, ro with
0 <r <19 <R and such that B(xg, r2) \ B(xg, r1) CC Q\ spt ., we have the identity

G(B(zo, r2))  G(B(zo, 1)) _ s

3.82 —/ Az %5
( ) T2 Tl B(mo,TQ)\B(:EQ,T'l) 4T o
where
2
(3.83) Hizo = (weak ™) lim <EV( ML) — £ |9, ML + ¢ \6,,M€|2> .
£

Proof. Let us set, for brevity, B, := B(xq, r), for any r € (0, R).
By (1.23), the pointwise identity (2.4), and in view of Lemma 3.1, we can write

o (Gvese) = - [ v )

er 2e

4
+ 0€—>0(1)

r
(3'84) + / <|8VQ5| +e€ |8VM5‘2 - |8TQ5’2 —¢€ |8TM€|2)
0B,

In virtue of the strong convergence Q. — Q. in VVﬁjC2 (Q \ spt p,) and recalling that, being

harmonic, Q, satisfies
| o= oo
OB, 0By

for any r € (0, R), passing to the limit as ¢ — 0 in (3.84), it follows that, for a.e. r € (0, R),

d r
7“25 (C(Br)) = Zf/’{hxo (0B,),
where A} 5, is as in (3.83). The conclusion follows straightforwardly. O

With Lemma 3.17 at hand, the monotonicity of r — M is proved once we show that

Nz, 18 @ non-negative measure, for any xo € 2. Although we could also conclude immediately
by invoking directly the results in [6, Section 9], to facilitate the reader we go through the main
points of the argument.

First of all, it is convenient to switch to polar coordinates (r, 8) centred at xg. Upon defining

{]m*’m := cos? Om, 11+ sin? fm, 2 2 + 2sin 6 cos fm, 1 2,

T%I(n*ﬂ’g = sin? Om, 11 + cos? fmy 20 — 2sin 0 cos fm, 1 2,
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we have, as ¢ — 0,
2 * 2 *
€ ’&"Ms‘ — MMy, € ’89Ms| — 1N, 9.9,

as measures in €. Using this notation, we can rewrite (3.83) in the form
1
(385) t/V:vo —2C* My 9,0 + My rr.

Decomposing also the densities my ; 1, for (j, k) € {1, 2}?, in the polar frame (r, ) and using
(3.85) and Lemma 3.16 as in the proof of [6, Lemma 9.1], we end up with

(3.86) N2 = 4sin®(y, — )¢

*,L0 * )

where 4% denotes the absolutely continuous part of 4 5, with respect to A,.
Next, let p > § > 0 be given. Following [6, Section 9.3|, we introduce the auxiliary functions

Z(r) == G(B(xo, 7)),

Z(r)
F =
(=27,
L i,
B(zo,7)\B(z0,9) |LL‘ - 1’0|
where r € [0, p|. Letting
I Bzo,p) \ {wo} = (0,p) : @ T(x) = /(& — m01)> + (x — 202)",

we also introduce the auxiliary measures
Go=T4(G), Ay = My M),

so that, for any Borel sets A C [0, p], there we have

~ v

Cv*(A) = 5*(1_[_1(‘4))7 f/Khzo (A) = '/K,:vo (H_l(A))-

Exactly as in [6, Lemma 9.3], as a direct consequence of the definitions and Fubini’s theorem, it
follows that Z and G have bounded variation and that

d v d 1 .
3.87 —Z =( >0, —Gs = =Negy,  inD'((6, p)).
(387) S2=620,  SGi=—Mwy (G p)
Using these facts, one proves that F' has bounded variation and that
d 1 1 .
(388) &F - 7€* - 7 — Emﬂ',o? m 9’((5, p))

cf. [6, Lemma 9.4]. Then, arguing as in [6, Section 9.4], we take advantage of (3.86) and of the
two different forms for %F to show that the latter is a non-negative measure. More precisely,
once defined the annulus

A57P = B(Io, P) \ B(xo, 5)7
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we consider the set
A(;’p =11! (¢n Ad,p) .

Then, %”1(1%5,/,) = 0 and, since Z is a bounded function,
A
(3.89) “LAs,=0.

Furthermore, since A5z, = A% on B(zo, p) \ &, we have

(3.90) o (0, p) \ Asp) >0,

by (3.86). On the other hand, by (3.88),

(3.91) Ny =4 (5* - f) in 2((5, p)).

Since both sides of (3.91) are (not only distributions but also) bounded measures, the iden-
tity (3.91) is an identity of measures. On the other hand, in view of (3.89), from (3.91) it follows
that

(3.92) Niwo L Asp = G L As > 0.

Gathering (3.90) and (3.92), we obtain

~

‘/K,IO Z 0 on (07 P)

and, by (3.88), %F > 0 on (0, p) for any § > 0, hence %F > 0 on (0, p). Thus, recalling the
definition of F', we see that

d /¢ (B(xo, r)))

— | = ] > 0

T ( . >0 on (0, p),

and we have therefore obtained the same conclusion of [6, Proposition 1.23], summarised below.

Proposition 3.18. The measure (, has the following properties.

(i) Let xo € Q be any point. Then, for every R > 0 and for almost every radii r1, ro with
0 <r <ry <R and such that B(xg, r2) \ B(zo, r1) CC Q \ Spt px, we have the inequality

G (B(zo, 12)) > G(B(zo, 1))

T2 1

(3.93)

(ii) The measure (. does not charge the support of ., that is,
(3.94) g*(Spt /,L*) = 0.

62



M has a limit when r — 0, and we have, in

(iii) For every xo € Q, the function r —
fact,

(3.95) b*($0) _ }1_1)% C*(B(;’;Oa T)) < (*(B(;;(%], R))7

for every R > 0 such that (B(xg, 2R) \ {zo}) C Q \ spt .

(iv) There holds
(3.96) Ge < 14k

in the sense of measures in Q.

(v) The measure (. is absolutely continuous with respect to A\, = 'L &, in Q. In fact,
G=0,L6,
in .

Remark 3.10. We stress that xg can be any point in 2; in particular, it may very well be a point
of the support of pi.

Proof. Inequality (3.93) has been already obtained above. Item (ii) follows immediately from
inequality (3.93). Item (iii) is an obvious consequence of (3.93). About item (iv), the inequality

G (Q2\'sptpue) < v L (€2 spt pusc)

follows already from the definitions of (, and v, and item (i) of Theorem 3.3. On the other
hand, by (3.94) we have also (. (spt +) = 0, and the conclusion follows. Finally, item (v) follows
straightforwardly by combining item (iii), item (iv), and item (ii). O

3.6 Upper bounds, absolute continuity of v, with respect to \,, and conse-
quences

By item (iv) of Proposition 3.18, we know that the inequality (, < v, holds in the sense of
measure in 2. We now show that also a converse inequality holds locally on ©\ spt zi, so that v,
is equivalent to ¢, in 2\ spt uy and, in turn, absolutely continuous with respect to A, in Q\ spt fi,.

Proposition 3.19. The measure v, is equivalent to (x and absolutely continuous with respect to
Ae in 2\ spt py. Moreover, we have vy, = e\, with

(3.97) ex(z0) < 2Kgv,(zg)  for A-almost every xg € S,
where ¢, : &, — RT denotes the density of v, and the constant Kg depends only on 8 and on €.

Proof. The proof combines [6, Lemma 9.7] with [6, Corollary 9.8] and Proposition 3.18. To keep
it more transparent, we divide it into two steps.
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Step 1 (vx ~ (& in Q \ sptpy). From Proposition 2.11 (in particular, from (2.44)) and the
logarithmic bound on the energy .%. in (1.13), we derive that, for any ball B(zg, R) CC Q\spt iy,
there holds

ve (B(wo, R/2)) < K¢ (B(zo, 3R/A)) + 0-0(1),

where Kp is the constant in the right-hand side of (2.44), which depends only on 5 and Q. Thus,
passing to the limit € — 0, we get

(3.98) ve(B(zo, R/2)) < Kp (s (B(xo, 3R/4)) )

which is the same conclusion as in [6, Lemma 9.7]. As a consequence of (3.98), if we fix any
compact set K C Q\ spt p, and we take any Borel set £ C K which is null for the measure (y, by
covering E with balls B(z;, R/2) such that B(x;, 4R/5) C K and then using the outer regularity
of (4, it follows that F is null also for the measure vy, hence v, < (, in K. In view of (3.96),
it follows that v, and (. have the same null sets in K, for any compact set K C 2\ spt jiy.
By exhausting 2\ spt u, by a countable family of nested compact sets, the same holds true in
Q\ spt pix, and therefore v, ~ ¢, in Q \ spt fi.

Step 2 (Proof of (3.97) and conclusion). From (3.75), (3.76), (3.98) and (3.95), as in [6, Corol-
lary 9.8], denoting Dy, (v4)(z0) the upper density of v, with respect to A\, at z, it follows that,
for every xp € G, \ &,,

vi(B(z0, 1)) vy(B(wo, 7/2))

Dy, () (20) = limsup —= = lim sup
(399) r—0 r r—0 r
. G (B(xo, 7))
< - = .
< Kﬁ 7111_I>% . 2K5 U*(xo)

This implies that v, is absolutely continuous with respect to .. Moreover, since g € &, \ &,,
and, therefore, e, (z¢) = Dy, (v4)(20), (3.97) follows as well. The proof is complete.

O]

Remark 3.11. A straightforward consequence of the absolute continuity of v4, ¢, with respect to
A, on &, is the fact that such measures do not have singular part with respect to \,, i.e., v3 8,

S8 = ) on &,. In particular, the inequality (3.97) implies that
Spt C* - G*
and that
Vy S 2Kﬁ <*7

as measures in € \ spt p.. Therefore, we can really study the properties of &, using (, rather
than v,.

As immediate consequences of the absolute continuity of vy, (, with respect to A, on &, (in
other words, of the fact that 18, ({™® = 0 on &,), we have the following stronger versions of
Proposition 3.15 and of Lemma 3.16.
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Theorem 3.20. We have the identities
(3.100) 26 =m -, e =0,
where the measures my | |, m, ||, and m, | || are defined in (3.68), (3.69).

Proof. The identities in (3.100) follow both from Proposition 3.15 and the fact that 5ine , sing
are identically zero on &, \ €&,, along with the trivial observation that

=2V <y g S 20k
for any (4, k) € {1, 2}2. O
Proposition 3.21. Let (e, e2) be any orthonormal basis of R?. We have the identity
(3.101) we = =22,

where v, (x) € [—g, g] denotes the angle between e; and the tangent vector e, to G, at x €
S, \ €.

Proof. The lemma follows immediately by combining Lemma 3.16 with (3.13), (3.48), Proposi-
tion 3.18, and (3.100). O

4 Proof of Theorem B and Theorem C

As an easy consequence of Proposition 3.18, Corollary 3.14, and Theorem 3.20 (with the aid of
Proposition 3.21), we conclude that the limiting measure ( is the weight measure of a countably
' -rectifiable varifold V, := v(&,, v,) in Q, which is also stationary in €\ spt u.. This gives
further structure to the set &, = spt vy \ spt p1«, which turns out to be locally a union of segments
with locally constant densities. In addition, we are able to compute the first variation of V,. As
a consequence, we obtain the proof of Theorem B and of Theorem C.

Varifolds For the reader’s convenience, we briefly recall the concepts of wvarifold, rectifiable
varifold, first variation of a varifold, and stationary varifold. We refer to [19] for a comprehensive
treatment of varifolds.

A k-varifold V on an open set U C R™ is a Radon measure on Gi(U) := U x G(n, k), where
G(n, k) denotes the Grassmanian manifold of k-dimensional planes in R™. The weight measure
|IV]| of V is the Radon measure defined by setting

/ o) d[[V]] (z) = / o(x) dV(z, S),
U Gr(U)

for all ¢ € C.(U). A k-varifold is #*-rectifiable (or k-rectifiable, for short) if there exist a
countably #*-rectifiable set & and a locally .##*-integrable function 6: & — RT (called density
function or multiplicity) so that

/ oz, §)dV(z, §) = / oz, T, G) 0(z) A" ()
Gr(U) S
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for all ¢ € C.(Gg(U)), where T, & denotes the approximate tangent space to & at z € &. Thus,
if V is k-rectifiable, then
V|| = 0% L &.

Two pairs (&, 0) and (&', ¢') identify the same s#*-rectifiable varifold if and only if the symmet-
ric difference GAG' is a s#%-null set and § = 6’ on #*-almost all of & N &’. These conditions
define an equivalence relation, so that rectifiable varifolds are actually equivalence classes of pairs
(6, 0). We will write V = v(6&, 0) for the rectifiable varifold carried by & with density function 6
(see e.g. [19, Chapter 4]). The first variation of a varifold V is the distribution dV in U satisfying

OV(X) := /6 divr, s X(z) A (z)

for all X € CL(U, R™). If it happens that §V(X) = 0 for any X € C}(U, R"), then V is said to
be stationary in U.

Theorem 4.1. The pair (&, vy,) is a representative of a countably 7' -rectifiable varifold in Q
whose weight measure is (. In addition, the varifold V, := v(8Sy, vy) is stationary in £\ spt .

Proof. We divide the proof into two steps. First, we formalise the fact, already implied by the
results in the above sections, that (&, v,) is a representative of a countably .#!-rectifiable
varifold in Q. Second, following the argument of [6, Theorem 1.5], we show that it is indeed
stationary as a varifold in € \ spt u, (i.e., with respect to variations supported in Q \ spt ).
Step 1 (Rectifiability). By Proposition 3.8, &, is a countably #!-rectifiable set. By Proposi-
tion 3.18, ¢, is absolutely continuous with respect to the measure A\, = 'L &, as measures
in Q, with associated density v,. It then follows from the very definition of countably .#!-
rectifiable varifold (e.g., [19, Chapter 4]) that the pair (&4, b,) is a representative of a countably
1 -rectifiable varifold in Q whose weight measure is precisely (.

Step 2 (Stationarity). We argue exactly as in [6, Section 11]. The key point is proving that the
‘modified Cauchy-Riemann relations’ (3.61) are, in fact, equivalent to the stationarity condition

(4.1) / divy,s, X d¢, =0

for any X = (X1, X2) € CL(Q\ spt uy, R?), where (by definition)
(4.2) divy,e, X(z) = (ex - VX(2)) - €4

at any x € G, \ €,.
To this purpose, we consider the measure

N, = 2¢ — my 22 + My 1.1,

For any = € S, \ &, the unit tangent vector e, can be decomposed along the Cartesian frame
(e1, e2) as
e, = cosy(z)er +siny(x)ey,
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where v(x) denotes the angle between e; and e, (possibly flipped, so that v(z) € [-7/2, 7/2]).
Plugging this identity in (4.2), we obtain

) 52 @

+sing () cosa(2) [ 5 2) + S 1)

divy, s, X(z) =cos® () (x) +sin

X1
8:1}1

so that the stationarity condition (4.1) can be recast in the form (cf. [6, (11.2)])

0Xs n 8X1}> _o

0X 0X
2 oAl 2 vA2 : e T
(4.3) <C*,cos v(x) + sin® y(z) + siny(z) cos y(x) [81’1 do

(9171 8:1:2

On the other hand, in view of Proposition 3.21, we may rewrite
N* =4 Sin2 (’7)(*’

so that, by Theorem 3.20, the modified Cauchy-Riemann relations (3.61) can be rewritten in the
form

(4.4) { —a%z(sin(Qy)(*) = 3%1(1 + cos(27)(y),

~ o7 (5n(27)¢) = 525 (1 — cos(29)¢).

Integrating (4.3) by parts in the sense of distributions (recalling that X;, X can be chosen
independently of each other) and combining the result with (4.4), the conclusion follows. O

We now take advantage of the stationarity of V, in €\ spt u, to compute its first variation
as a varifold in 2. Before stating the result, we establish some further notation. First, we shall
denote dV, the first variation of Vy, taken in the sense of distributions in €2. Next, we recall that
spt jix is a finite set, with cardinality N, € N and we denote a;, for j € {1, ..., ny} and n, < N,,
the points of spt p, lying in Q. Finally, we write Vo, W,(a1, ..., a,,) for the gradient of the
renormalised energy with respect to its j-th variable. We recall that, from [4, Theorem VII.4
and Theorem VIIL3] and [16, Theorem 5.1], V,, W, (a1, ..., ay,) satisfies

(4.5) e- VajW*(al, ce, CLn*) = / (8eQ* Qi — 1(’/ : e) ‘VQ*|2> ds
9B, (a;) 2

for any constant vector field e € R? and where p > 0 is any radius small enough that, for any 7,
ke {1, ..., n.}, there holds B,(a;) N By(ax) = ) whenever j # k.

We are now ready for the proof of Theorem C. For the reader’s convenience, we recall its
statement below.

Theorem 4.2. The first variation §V, of V, := v(Gy, vy) as a varifold in Q is the distribution
in ) defined by

(4.6) SV,L(X) = 3 25 X(ay),
j=1
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for any X € C°(Q, R?), where
1
(4.7) zj 1= —ivajW*(al, ceey Ony)s

forany j € {1, ..., n,}.

Proof. We begin by observing that, since spt ju, is a finite set and V, := v(&,, v,) is stationary in
Q\ spt pt by Theorem 4.1, it suffices to work at fixed j € {1, ..., n.} and it is enough to consider
vector fields X = (X, X2) compactly supported near spt 1, N€2, i.e., X € C (U?;lBs(aj), Rz),
for some small s > 0. In fact, by linearity of the first variation it is enough to consider vector
fields of the form X = ey, for e € R? a constant vector field and ¢ € C2°(Bs(a;)) such that

(4.8) o(z) = (=),  @la;) =1 in Byp(a;),  [¢' ()] S1/s,

for any x € spt . Here and in the rest of the proof, we assume that s > 0 is any radius small
enough that By(aj) CC © and Bg(a;) does not contain points of spt p1, N €2 other than a;.

Step 1. We let

(49) L(X):=lim /Q (2 1ML 01 X1 + e M. - ML (9 Xs + 02 X1)

te |8M.[% 8 X5 — g VM. |2 divX — %V(x, M. ) divX) da
for any X € C(Q2, R?), and we claim that
(4.10) 6V, = —%L in 2'(Q, R?).

Proof of (4.10). To prove the claim, we first use that, by (3.45), the various terms on the right-
hand side of the definition of I, have a limit in the sense of distributions in 2 as ¢ — 0, so that,
when I, is applied to X, we can write (dropping the subscript % for the measure m, _;j for ease)

L.(X) :/ O X1dmy +/(01X2 + 02X1) dmyj o +/ 02 X2 dmg o
Q Q Q

1

_ 5 / (81X1 + 82X2) d(Ile + IIIlLQ) — /(81X1 + 82X2) d¢s.
Q Q

Now, we pass to the moving frame associated with G, and we rewrite in this basis the right-hand
side of I. To this purpose, for any good point z € &4, we let 7(x) = e, be a unit tangent vector
to &, at x and we write y(z) for the angle formed by 7(z) with the canonical orthonormal frame
(e1, e2). Up to flipping 7(z) if necessary, we may assume that vy(z) € [-7/2, 7/2], so that we
can write

T(x) = ey cosy(z) + egsiny(x),

v(z) = —ersiny(z) + ez cosy(x),
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where v = 7+. By elementary computations and recalling from Theorem 3.20 that

{2<* =my o — Iy = Mypy — My 7,

my || = My, =0,

it follows that

(4.11) IL(X) = —2/97' -0:Xd¢ = —2/ divr,s, X(z) d¢(z),

*

because, in view of Proposition 3.19 and of item (v) of Proposition 3.18, {, < 'L &, in .
Thus, the claim follows from (4.11) and the definition of first variation of a varifold. [

Step 2. For any e € R? and for any j € {1, ..., n.}, there holds
—e - Vq,Wi(a, ... an,)
(4.12)

1
— lim (e@eME LM, — S(ev) [VMLP - L(e- V)V(M5)> .
&0 9Bp(aj) 2 €

Proof of (4.12). The proof of (4.12) is almost immediate. Indeed, since

G L Q2 pt 1) = (weak)" lim 5 £-(Qz, M.)

by Lemma 3.1, (4.12) follows from the stress-energy identity (1.22) with the choices G = B,(a;)
and X = ey, where x is a smooth-cut off function such that x = 1 in a neighbourhood of B,(a;),
and from (4.5). [

Step 3. There exist z1, ..., zn, € R? such that (4.6) holds, i.e., such that
SV (X) =D 2 - X(ay)
j=1

for any vector field X € C°(£2, R?).

Proof of (4.6). We begin by observing that for any X € C°(Q, R?) and any Y € C>(), R?)
vector fields such that

(4.13) X(aj) = Y(a;), spt p Nspt X = spt pu, NsptY = {a;}.
there holds
(4.14) IV, (X) = 6V, (Y).

To prove (4.14), we first notice that, by linearity, we may assume Y = 0. Let s > 0 be as small
as specified at the beginning of the proof, and assume that ¢ € C2°([0, s)) satisfies (4.8). Then,
by linearity of the first variation,

SV (X) = 6V, ((1 — 9)X) + 6V, (0X) = 6V, (¢X),

69



where the second equality follows because (G, v,) is stationary in £\ spt .. On the other hand,
by definition,

0V, (X) :/ divr, e, (pX) ddx

and, by the bound on ¢’ in (4.8),

19X e 200y S« 1K N0y + VK 0 S 1

because X(a;) =0 by (4.13). Thus,
|0V (X)) S/ dG—0 ass—0
S,NBs(aj)

because (. (spt ) = 0 by (3.94). This shows that (4.14) holds for any two vector fields X,
Y € C°(Q, R?) satisfying (4.13). On the other hand, by letting a; vary in spt y, N and using
appropriate cut-off functions as in the above, it follows from the stationarity of V, in Q \ spt s,
that

(4.15) X(aj) = Y(aj) foranyje{l,...,n.} = 0V (X)=0V,.(Y).

Finally, let s > 0 be again as in the above, let j, k € {1, ..., n,} be any two indexes such that

j # k. Let V1, Vo € C°(B;(0), R?) be any two vector fields with V1(0) = e; and V3(0) = es.
Given X € C°(12, R?), define

ny 2
X(z) :== X(x) — Z Z k(a;)Vi(z — aj).
j=1k=1

Clearly, X(a;) =0 for any j € {1, ..., n,} and thus, from (4.15), we have

Ny 2
0 =06V, (X) =6V, (X > Xp(aj)Vi(z — ay)
J=1k=1

Therefore, defining z; by setting

(4.16) (2j)k = 6Vi(Vi(- — aj))

for any k € {1, 2} and any j € {1, ..., n.} concludes the proof of (4.6). [
Step 4. For the same vectors zj defined by (4.16), there holds

(4.17) Vo, Wilas, ... an,) = —2z;

forany j € {1, ..., n.}.
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Proof of (4.17). As observed at the beginning of the proof, we can restrict to vector fields of the

form X = ey, where ¢ € C([0, s) satisfies ¢ = 1 for p, say, in [0, s/2) and |¢'| < 1/s and

where s > 0 is small enough that Bg(a;) CC © does not contain points of spt y, other than a;.
Keeping the above in mind, for any fixed ¢ > 0 and any e € R?, we let

J.(p) == / <€8eMa LOM. — (e v) [VMLP - L(e- V)V(ME)> .
9B, (a;) 2 €

We already know from Step 1 and Step 3 that I,(X) = —2e - z; if X = ep. Upon using the
explicit expression for X, we can compute

0; X}, :ekgo’(|x—aj\)1/i, divX = (e-u)go'(|x—aj\),

where v(z) = Iz—iajl’ we may write the integral on the right-hand side of (4.9) in a more explicit
form, that is,
. , 1 9 1
L(X) = lim o (Jz — aj]) (€0eMc - O M.: —e(e-v) | = [VM|" + -V (M;)
e70J/By(ay) 2 €

(4.18)

s

=lim | ¢'(p)J:(p) dp,

e—=0 Jo

where the second line follows from Fubini’s theorem and the definition of J.. From Step 2, we
already know that

lim J-(p) = Ji
pointwise for p € [0, s), where J, does not depend on p and, in fact,

(419) J* = —€e- VQJW*(GI:[, ceey an*)’

as it is easily seen from (4.12). On the other hand, recalling item (v) of Theorem A, Lemma 3.2,
and (26), we have

1 1 1
VQE — vQ*v g(‘QE| - 1) — Ky, ?fE(Qav ME) - EV(ME) -0
strongly in LP(Bs(aj) \ Bs/2(aj)), for any p with 1 < p < oo. This implies that J. — J, strongly

in LP((s/2, s)) for any p with 1 < p < oo, and recalling that ¢(p) = 1 for any p € (0, s/2), we
can pass to the limit inside the integral on the right-hand side of the first line in (4.18) to obtain

Thus, from (4.19) it follows that
(4.20) L(X) =Ii(ep) = —2e-z; =e -V, W,(a, ..., an,),

and we obtain (4.17) because e € R? was arbitrary. [
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Step 5 (Conclusion). Since (4.6) was already proved in Step 3 and (4.7) is just a restatement
of (4.17), the desired conclusion follows by combining (4.6) and (4.17). O

Joining Theorem 4.1, Theorem 3.3, Proposition 3.19, a classical results of Allard and Almgren
[1] on the structure of stationary 1-varifolds with strictly positive density, and [6, Theorem 1.3],
we obtain in Theorem 4.3 the refined structure properties of &, contained in item (iv) of Theo-
rem B.

Theorem 4.3. The set &, = spt v, \ spt . is locally around S -almost every point a union of
segments with locally constant densities. In fact, for every compact set K C Q \ spt ux and any
zo € G, i\ &y, there exist a unit vector ey, and positive numbers py, ¢z, so that B(zg, po) CC K,

(4.21) S, N B(xo, po) = (£ — po€zys To + pPo€z)
and
(4.22) G L B(20, po) = cag (AL (20 — poay, @0 + poeay) ) -

The number ¢y, = v,(z0) is bounded below by the ratio 0. k / 2Kg, where 1, i is given by (3.9)
and Kg is the number in (3.99).

Proof. Let K C 2\ spt p1, be any compact set and let &, g = &, N K. Recall that, because of
item (iv) of Theorem 3.3, &, f is also characterised as the set on which e, > 7, g, where 7, g is
given by (3.9).

Step 1 (General local structure). From item (ii) of Theorem 3.3 and from Proposition 3.19, we
know that, on &, g, the density v, is bounded both from above and from below, by a strictly
positive number. More specifically, the lower bound is given by n, x/2Kg, by (3.6) and (3.99). We
are therefore in a position to apply [1, Theorem in Section 3] with V' = (&, g, v,). Calling Sy
the set of points of &, g around which the density v, is not constant, we have ||V|| = (.(Sy,x) =0
by [1, Remark below the Theorem in Section 3], so that we have as well 7 (Sy i) = 0, and that
S,k \ Sv is, in fact, a union of segments open relative to &, g, on each of which v, is constant,
as claimed. Since &, can be look at as the countable union of the sets &, g over an(y) ascending
sequence of compact sets K,, C Q \ spt ju, it follows that 1 (Sy) = 0, where Sy := U,enSy.i
does not depend on the chosen sequence { K, }.

Step 2 (Refined local structure). Let zp € &, k \ €,. Reasoning word-for-word as in [6, Sec-
tion 10], one may improve on Step 1 to show that (4.21) and (4.22) hold. Being the argument
totally analogous to that in [6], with no but notational changes, we address the reader to [6] for
full details. O

Remark 4.1. By applying the change of variables M, — u. described in [9, Section 3.1] (which
amounts to project M, on the eigenframe of Q) and then blowing-up, the system (9) becomes

(4.23) —Au+ Vyh(u) =0,

where u: R? — R? and h: R? — R is exactly the same potential as defined in [9, Section 3.1]. In
particular, the equation for the component us reads

(4.24) —Auz + (Ju]® = 1+ v28) uz = 0.
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Multiplying (4.24) by us and assuming that /23 > 1, it is readily seen that |u2|2 must be a sub-
harmonic function. Therefore, bounded solutions of (4.23) with V23 > 1 must have constant us,
and in fact ug = 0 (because 0 is the only constant solving (4.24)). Consequently, every bounded
entire solution of (4.23) is, in fact, one-dimensional. Recalling the well-known integrality result
in [15], this suggests, at least formally and at least if v/23 > 1, that the limiting varifold V, is
integral, i.e., the density function v, is integer-valued. However, we will not further pursue this
issue in this paper, deferring rigorous analysis of it to future work.

We have now all the ingredients to complete the proof of Theorem B.

Proof of Theorem B. The statement (, = v, L &, is already contained in Proposition 3.18.
Combining Theorem 3.3 and Proposition 3.19, we obtain the boundedness from below of the
density v, of ¢, on &, N K, for any compact set K C € \ spt pu4, with a constant cx depending
only on K, 3, and the energy bound & in Proposition 2.2. The boundedness from above, again
with a constant Cx depending on K and &, follows from (3.95) and Proposition 2.2. The
conclusion of Theorem B now follows from Theorem 4.2 and Theorem 4.3. 0
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