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Linear and nonlinear Hodge-like systems for 1-forms are studied with an assumption
equivalent to complete integrability substituted for the requirement of closure under
exterior differentiation. The systems are placed in a variational context and
properties of critical points are investigated. Certain standard choices of energy
density are related by Béacklund transformations which employ basic properties of the
Hodge involution. These Hodge—Bicklund transformations yield invariant forms of
classical Backlund transformations that arise in diverse contexts. Some extensions to
higher-degree forms are indicated.

1. Introduction

The study of vectors which are both divergence free and curl free can be traced back
at least to Helmholtz’s analysis of vortices and gradients [16]. The generalization to
differential forms which are both closed and co-closed under exterior differentiation
is the content of the Hodge equations (see, for example, [27, ch. 7]). The divergence-
free condition is frequently relaxed in variational contexts, but generalizations of
the curl-free condition remain rather rare.

Our goal is to study both linear and nonlinear variants of the Hodge equations
for differential forms which are neither co-closed nor closed but which satisfy milder
conditions having physical and geometric significance.

1.1. Organization of the paper

Sections 1-4 are mainly expository. We introduce the topic in § 1.2 with an exam-
ple from fluid dynamics. Section 2 presents the equations in an invariant context.
The linear case is studied in §3, largely as motivation for the considerably more
complex nonlinear case. Two geometric analogies are discussed in §4. Technical
results on the properties of solutions are presented in §5. Section 6 shows that
ideas introduced, in very different contexts, by Yang [45] and by Magnanini and
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Talenti [21-23] can be given a unified interpretation in terms of equations studied
in the preceding sections.

The proofs of theorems 5.4, 5.5 and 5.7, which are based on rather straightforward
applications of nonlinear elliptic theory, are collected in the appendix. We note that
these applications are only straightforward once solutions have been associated
to a uniformly sub-elliptic operator; this is accomplished in §5.2. The methods
used in that section to derive uniform estimates are elementary and, in particular,
do not require a delicate limiting argument that has become known as Shiffman
regularization (see [36] and [37, appendix]).

1.2. A motivating example: steady, ideal flow

In models for the steady, adiabatic and isentropic flow of an ideal fluid, conser-
vation of mass is represented by the continuity equation

V- (p(jv[*)v) =0, (1.1)

where v denotes flow velocity and p denotes mass density. The dependence of p on
|v|? is a consequence of compressibility; in the incompressible limit, equation (1.1)
merely says that the vector v has zero divergence. If the fluid is irrotational, then
the velocity is curl free in the sense that

V x v =0. (1.2)

Condition (1.2) implies, by the Poincaré lemma, that there exists locally a scalar
flow potential p(x), where € R? denotes the position of a particle in the flow.

Perhaps the mildest weakening of the irrotationality condition results from replac-
ing (1.2) by the integrability condition

v-Vxv=0. (1.3)

The replacement of the linear condition (1.2) by the nonlinear condition (1.3) as
a side condition to equation (1.1) is likely to result in singular solutions, even in
the subsonic regime. The usual arguments for reducing p to the conventional form,
which depend on smoothness (see, for example, [5, ch. 1.2]), would not necessar-
ily apply in such cases. This suggests that we consider whether a useful a priori
bound can be placed on the size of the singular set for solutions of systems having
the general form (1.1), (1.3). In §5.2 we take the first step towards an answer to
this difficult question, deriving sufficient conditions under which a solution remains
bounded on an apparent singular set of given codimension. Despite the physical
motivation (here and in various other examples scattered throughout the text), in
this paper our main interest is in deriving hypotheses which are mathematically
natural and apply to large classes of mass densities.

2. An invariant formulation

We now generalize the mathematical context of §1.2. Let {2 be an open, finite
domain of R™, n > 2, satisfying an interior sphere condition. Consider the following
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system (see [28, §6], [29, §4]):

3(p(Q)w) =0, (2.1)
dw =1 Aw, (2.2)

for scalar-valued 1-forms w and I', where I" is given and w is unknown, d is the flat
exterior derivative with formal adjoint §, @ is a quadratic form in w given by

Q(w) = *#(w A xw) = (w,w), (2.3)

where *: A¥ — A""F is the Hodge involution and p is a positive, continuously
differentiable function of @ (but a possibly singular function of x).
Using (2.2), we find that

wAdw=—-TANwAw=0. (2.4)

A 1-form w that is the pointwise Riemannian inner product with a vector field v
is said to be dual to v. In this case, the left-hand side of (2.4) is equivalent to the
left-hand side of (1.3), and any solution w of equation (2.2) is dual to a solution v
of equation (1.3).

The system (2.1), (2.2) is uniformly elliptic provided the differential inequality

(d/dQ)[Qp*(Q)]
p(Q)

is satisfied for constants k1, ko. In the context of fluid dynamics, one typically
encounters the weaker condition

0 < p*(Q) +2Q0" (Q)p(Q). (2.6)

Ideal flow governed by equation (1.1) is subsonic provided that (2.6) is satisfied.
Moreover, there is typically a critical value Q¢ such that the right-hand side of
(2.6) tends to zero in the limit as @ tends to Qeit. In this case, equations (2.1) and
(2.2) with p satisfying (2.6) are elliptic, but not uniformly so, and this condition
has mathematical as well as physical interest.

If I' = 0, then the system (2.1), (2.2) degenerates to the nonlinear Hodge equa-
tions introduced in [38] on the basis of a conjecture in [4]. In that case, condition
(2.2) generates a cohomology class, which is not true in the more general case
studied here.

We show in § 2.1 that whenever w is a 1-form, equation (2.2) possesses solutions
of the form

0< k< < Ky < 00 (2.5)

w = e"du, (2.7)

where u and 7 are O-forms, and I" can be made ezact: we can write I" = dn. When w
is a k-form, a more general representation applies; that representation is discussed
in §2.2.

In §5.1 we introduce a variant of equation (2.1) for differential k-forms (k > 1)
satisfying equation (2.2) with I" exact (I" = dn), namely

3[p(Q)w] = (1"« (dn A xp(Q)w), (2.8)
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which arises as a variational equation of the nonlinear Hodge energy

E= %/Q /OQ p(s)dsdf2. (2.9)

2.1. The Frobenius theorem
Let I' be fixed, and define

S = {weA(Q)EéAk(Q):dw:F/\w}.

k=1

Denote by I = I(S) the ideal generated by S. If I" # 0, then clearly dI # {0}, so
the k-forms w € S do not generate cohomology classes.

Nevertheless, the ideal I is closed, i.e. dI C I. In fact, a differential form o € I
is a linear combination of forms of type w A § with w € S, 8 € A(£2). The latter
satisfy

dlwAp)=xwA (AL £dS),

and thus satisfy da € I. This is an important fact, especially for exterior systems
of 1-forms.

Following the approach used in [12, §4.2], we define an exterior system {w®},
a =1,...,r, of r 1-forms in a space of dimension n = r 4+ s to be completely
integrable if and only if there exist r independent functions g%, a = 1,...,r, such
that each of the 1-forms w® vanishes on the r-parameter family of s-dimensional
hypersurfaces {g* = k%, a = 1,...,r} generated by letting the constants k* range
over all r-tuples of real numbers.

Equivalently, we define {w®}] to be completely integrable if and only if there exist
a non-singular r X r matrix of functions &', and r independent functions g® such

that
wt = Z £ dgb.
b=1

The Frobenius theorem asserts that an exterior system {w®}] of 1-forms is com-
pletely integrable if and only if it generates a closed ideal of A(£2).

Because a 1-form w satisfying (2.2) generates a closed ideal, by the Frobenius
theorem it can always be written in the form (2.7). (In this case, r = 1.) Thus

dw =dn A w, (2.10)

which shows that I" can be chosen to be exact. Note the gauge invariance has the
form I' - I' = I' + f(z)w.

For this reason we call the system (2.1), (2.2) the nonlinear Hodge—Frobenius
equations for 1-forms.

Unfortunately, the Frobenius theorem does not generalize to forms of arbitrary
degree k, as the condition dI C I does not imply complete integrability if k& # 1.
However, this does not mean that there is nothing to be said about higher-degree
forms. Relevant properties of such forms are described in the following section.
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2.2. Recursive forms

An exterior differential form of degree k is said to be recursive with coefficient I"
if it satisfies (2.2). Let {2 be star shaped. It is known that one can define a homotopy
operator H : AF(£2) — A¥=1(£2), which satisfies

w=dHw+Hdw. (2.11)

This property can be used, among other things, to show that a closed form on a
star-shaped domain is exact. We omit the formal definition of this operator (for
this and further details, see [12, §5.3]) and describe its main properties as follows:

(a) H is linear;

(b) H* =0;

(c) HdH =H, dHd = d;

(d) (dH)? =dH, (Hd)> =Hd.

Using (b), we observe that H dw € ker . This and (2.11) can be used to define the
exact part of w as we = dHw and the anti-exact part of w as wy, = w — we = H dw.
Using (2.11), one can further show that H improves regularity. With no loss of
generality, we prove this for forms having vanishing anti-exact part, i.e. forms w

such that
W= We. (2.12)

Note that, for any given form w, no cancellations can occur between w, and ws,
therefore w, is always as smooth as w, and furthermore Hw, = 0. Thus, we can
restrict our attention to forms satisfying (2.12). If w is 1-form, then Hw is a function
and (2.12) implies that
O(Hw)

ozt
thus improving regularity. In the general case, Hw = (Hw)rda!, where I is a
multi-index satisfying |I| = k — 1. In order to improve regularity in this case one
would need to control §(Hw), i.e. all derivatives of type (Hw);/0z* for i € I. But
0(Hw) = 0 from the Hodge decomposition theorem [27], as Hw is anti-exact (using
(b), above), so H is a smoothing operator on k-forms.

The important result for us is the following. Recursive k-forms with coefficient I
on a star-shaped region can be represented as follows [12]:

w=¢"du+H(OA du)], (2.13)
where n = HI', 0 = HdI and u = H(e "w). Condition (2.2) implies that 0 satisfies
do A [du + H(0 A du)] = 0.

w; = for all 4,

For our purposes we can rewrite (2.13) as
w = eg(du), (2.14)
where g is a smooth linear operator, or, alternatively, as

w = eTdu+ e"h(du), (2.15)
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where h is also a smooth linear operator, the coefficients of which depend on I.
The latter variant yields better regularity. In fact, the form h(du) is as smooth as
u, provided I is smooth.

A particular case of the above occurs when the coefficient I" is exact. In that case,
the form w satisfying (2.2) is said to be gradient recursive. For gradient recursive
k-forms, (2.13) assumes the simpler form (2.7), in which g is the identity.

3. The linear case

Corresponding to the physical example of § 1.2, which illustrates the nonlinear form
of equations (2.1) and (2.2), we can illustrate the linear case with an even simpler
physical example.

Condition (1.3) arises when a rigid body rotates in the z,y-plane at constant
angular velocity w. Taking the axis of rotation to lie at the origin of coordinates,
we write the tangential velocity vector in the form

v = ’Uli + ’Ugj,
where
vy = —Qy, V9 = QWIT. (3.1)

Then
V x v =20k, (3.2)
so (1.3) is satisfied (see, for example, [26, exercise 4.4]). In what follows we take
@ =1 for simplicity.
Equations (3.1) imply that

V-v=0,
so we express the 1-form w dual to v as a solution of the linear Hodge—Frobenius
equations
dw =0,
dw=TAw. (3.3)

Applying (2.7) and (2.10), we choose n to depend only on the distance r from the
axis of rotation. Then
dnAw=n'(r) - rdzdy. (3.4)

In addition, equation (3.2) implies that
dn Aw = dw = 2dzdy. (3.5)

Equating the right-hand sides of equations (3.4) and (3.5), we conclude that n(r) =
2logr and w = r? du for u(x,y) = arctan(y/z). Then |du| = r~, so the singular
structure of w in the x, y-plane is analogous to that of the fundamental solution of
Laplace’s equation in R?. In particular, u is singular at the origin of the disc.

In this example, the Hodge-Frobenius equations themselves are only defined on
the punctured disc, as

I'\Nw = (Iwy — Iwy)dedy = dw = 2dz dy.
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Using (3.1), we can write this condition as an equation for the inner product

(7)) =2

which cannot be satisfied at the origin.

Thus, singular solutions arise naturally in both the linear and nonlinear Hodge—
Frobenius equations.

Because equation (2.13) requires that the domain be star shaped, the conclusion
that w is representable as a product f du, where f is non-vanishing, does not follow,
and is in fact violated in our example, in which f = 2.

We have presented a particularly simple model, in which the role of condition
(2.2) is especially transparent. For more sophisticated completely integrable models
of rigid-body rotation see, for example, [6] and the references therein.

In the linear case we can accomplish easily what we cannot accomplish at all in
the nonlinear case: an integrability condition sufficient to imply the smoothness of
weak solutions.

PROPOSITION 3.1. Letw be a weak solution of the linear Hodge—Frobenius equations
(3.8) on 2. If |T'| is bounded and w € LP(§2) for p > n, then w is continuous.

Proof. The Friedrichs mollification wy, of w is a classical solution of (3.3) (see, for
example, [15, §7.2]). Thus,

|[dwn ? + |0wn[” + [wal” < (I[P + 1) |wn[”.
Integrate and apply the LP Gaffney—Gérding inequality [18, lemma 4.7] to obtain
IVwnllp < CI)lwnllp-

Because w € LP({2) we can allow the mollification parameter h to tend to zero. The
proof is completed by the Sobolev embedding theorem. O

4. Geometric analogies

4.1. Hypersurface-orthogonal vector fields

A unification of the two superficially different physical examples of §§1 and 3 can
be found in their underlying geometry: in particular, in the relation of each vector
field to hypersurfaces created by the level sets of an associated scalar function wu.
We can think of u informally as the potential for the conservative field that would
result from taking I" to be zero in equation (2.2). Whereas a conservative vector
field is actually equal to Vu, the vector fields in §§ 1 and 3 merely point in the same
direction as Vu.

A non-vanishing vector field v is said to be hypersurface-orthogonal whenever
there exists a foliation of hypersurfaces orthogonal to v. The foliated hypersurfaces
can be represented as level sets of a scalar function u. That is, one can write

v = Ax)Vu

for a non-vanishing function A. Conversely, a vector field which can be written in
this way is clearly hypersurface-orthogonal. We conclude that a vector field v is
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hypersurface-orthogonal if and only if the 1-form w dual to v satisfies
w = Adu,

with non-vanishing A (i.e. if and only if w is completely integrable). Other equivalent
conditions now follow from the Frobenius theorem.

Hypersurface-orthogonal vector fields arise naturally in general relativity, partic-
ularly in connection with black-hole mechanics. Introducing a tensor field

Bag = ’Ua;ﬁ,

where the semicolon denotes covariant differentiation with respect to the space-
time metric connection, the condition that v be hypersurface-orthogonal implies
that the antisymmetric part of B, called the rotation tensor, vanishes [31, §§2.32
and 2.33]. For this reason, vector fields satisfying (2.2) are called rotation free in

general relativity, which is somewhat confusing in the context of the examples in
661 and 3.

4.2. Twisted Born—Infeld equations

A condition broadly analogous to (2.2) arises if w is a Lie-algebra-valued 2-form
satisfying the second Bianchi identity. In that case, replacing w by F4, where A is
a Lie-algebra-valued 1-form, we have

dFy = —[A, F4] (4.1)

(where [, -] denotes the Lie bracket): an equation which resembles (2.2).

Precisely, let X be a vector bundle over a smooth, finite, oriented, n-dimensional
Riemannian manifold M. Suppose that X has compact structure group G C SO(m).
Let A€ I'(M,ad X @ T*M) be a connection 1-form on X having curvature 2-form

Fy=dA+ 1A, A =dA+ AN A,

where [-,-] is the bracket of the Lie algebra &, the fibre of the adjoint bundle
ad X. Sections of the automorphism bundle Aut X, called gauge transformations,
act tensorially on F4 but affinely on A (see, for example, [24]).

Consider energy functionals having the form (2.9), where Q = |Fa|?> = (Fa, F4)
is an inner product on the fibres of the bundle ad X ® A%(T*M). The inner product
on ad X is induced by the normalized trace inner product on SO(m), and the inner
product on A%(T*M) is induced by the exterior product *(Fa A *Fj4).

A non-abelian variational problem analogous to equations (2.2) and (2.8) is de-
scribed briefly in [30, §5.1]. One is led to consider smooth variations taken in the
infinitesimal deformation space of the connection and having the explicit form

var(E) = /M p(Q) var(Q) dM

|Fatey|? dM

|Fa + tDath + 29 Ap|* AM, (4.2)
t=0

- [ w0
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where Dy = d+[A, ] is the exterior covariant derivative in the bundle. The Euler—
Lagrange equations are

6(p(Q)Fa) = —* [A, #p(Q) Fal. (4.3)

In addition, we have the Bianchi identity (4.1).
Writing equation (2.2) in components as

dw® = Iy Aw?,

we observe that if —I" is interpreted as a connection 1-form, then (2.2) can be
interpreted as the vanishing of an exterior covariant derivative, which is the content
of equation (4.1). Moreover, the well-known algebraic requirement that I" must
satisfy

(dIy =TS ATE)Aw’ =0

(see [12, equation (4.2.3)]) is the zero-curvature condition [Fr,w] = 0.
If G is abelian, then the Lie bracket vanishes and equations (4.3) reduce to the
system

5{plQ(Fa)lFa} = 6{p[Q(dA)]dA} =0,

which is a nonlinear Hodge equation analogous to taking I' = 0 in equations (2.1)
and (2.2).
Equations (4.1) reduce, in the abelian case, to the equations for the equality of
mixed partial derivatives,
d?A = 0.

If p = 1, then equations (4.3) are the Yang—Mills equations, describing quantum
fields in the classical limit. These resemble a version of equation (2.8) for 2-forms
with p = 1, with the Bianchi identity (4.1) playing the role of equation (2.2).

Whereas the Yang—Mills equations do not have the nonlinear structure of (2.8) for
non-constant p, those of the Born—Infeld model for electromagnetism are equivalent
to (2.8) for differential forms of degree 2 with

p(Q) = (L+|Fal?)1/2. (4.4)

This model was introduced in [7] in order to produce a model of electromagnetism
that does not diverge when the source is a point charge. Geometric aspects of
the model are investigated in [13] and its analytic aspects are investigated in [45].
A mathematical generalization of the Born—Infeld model to non-abelian variational
equations was proposed in [28] and further studied in [40] (see also [17] for a related
problem). The equations assume the form of (4.1) and (4.3) for an appropriate
choice of p(Q).

Geometrically, the non-abelian model puts a twist in the principal bundle cor-
responding to the configuration space of solutions. Thus, equations (4.1) and (4.3)
are called twisted nonlinear Hodge equations [30]. A different approach to general-
izing nonlinear Hodge theory to bundle-valued connections, which is based on the
formulation of a natural class of boundary-value problems, is introduced in [25], but
interior estimates would be required in order to extend the theory of [25] to twisted
forms of the equations considered in this paper. The derivation of such estimates is
a goal of §5.2.
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5. Analysis

We do not expect rotational fields of any kind to be very smooth. In particular,
assumption (2.2) may produce caustics (see, for example, the discussion in [31,
§2.4]). However, it is reasonable to seek conditions under which the field remains
bounded at a singularity or under which the field equations remain uniformly
elliptic.

Because these conditions will be derived for a large class of mass densities, the
strength of the estimates obtained will depend on the integrability with respect to
x of a given choice of mass density p(Q(x)).

In what follows, we denote by C generic positive constants, the value of which
may change from line to line. We follow an analogous convention for continually
updated small positive constants €. Repeated indices are to be summed from 1 to n.

5.1. Variational structure

The energy F of the field w on 2 is defined by equation (2.9), where Q = Q(w) is
defined as in (2.3) for w € Al given by (2.7). Then, for all 1y € C§°(2), the variations
of E are computed as

var(E) = %E(u + 1))

t=0

ds

1 d
=5 | r@gamsm)|

1

=3 [ Qe mP)  ae

t=0

d
- %/QP(Q)eQ"a(lduF +2(du, t dgp) + £2]dy[?)

dsf?
t=0

= [ Qe au v ae
- /Q (P(Q)e*" du, d) A2

- /Q A(p(Q)e du, ) A2 + / Blp(Q)e], ¥) d12

N
- / (Blp(Q)e"w], 1) AL,
(9]

as 1 has compact support in §2. At a critical point, var(E) = 0, or

0[p(Q)e"w] =0, (5.1)

so the variational formulation yields a ‘weighted’ form of the continuity equa-
tion (2.1). The presence of this weight adds an inhomogeneous term to the un-
weighted variant. To see this, we write the local equation

=0i[p(Q)e"w;] = —(9in)e" p(Q)w; — €"0;[p(Q)wi] = 0.
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This local form corresponds to the invariant representation

e"3[p(Q)w] = €"p(Q){dn, w).

Thus, we obtain equation (2.8) for 1-forms w (i.e. for k = 1) or, equivalently, since
da = —xdx*a for all a € A, the equation

dx [p(Q)w] = —dn A *[p(Q)w]. (5:2)

5.1.1. Variational equations for k-forms

Recall that an exterior differential form w of degree k which is recursive with
coefficient I" can be written in the form (2.15), where u is a (k — 1)-form (which
depends on w), and where the function 7 and the linear operator h depend only on
I (§2.2).

We now compute the variation of the energy functional (2.9) among all forms
w + ta satisfying

d(w+ta) = T'A (w+ ta).
Such forms satisfy (2.15) with fixed n and h. Therefore, the variations of E are

computed as

var(E) = %E(w + ta)

t=0

where a = e (dv + h(dv)) for a (k — 1)-form v that depends on a.
Thus,

var(E) = %/ﬂ(e”p(@)w,dv + h(dv))d

/ €"p(Q)w, G dv) df?2
Q

~ [ (@@,
(9]

where G = g;;(I") is an n x n matrix and G" is its transpose.
As the forms « (and thus v) are assumed to have compact support in {2, setting
var(E) = 0 is equivalent to imposing the condition

S[GTep(Q)w] = 0.

Note that if w is gradient recursive, then G is the identity matrix and we recover
(5.1), or, equivalently, since, for all a € A*,

Sa = (=1)" "l x d % a, (5.3)
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the equation
d = [p(Q)w] = —dn A *[p(Q)w], (5.4)

i.e. equation (2.8) for a gradient-recursive k-form w with coefficient dn.

The variations employed in this section, applied directly to a 2-form, are nec-
essarily different from the variations of (4.2), which are applied instead to the
Lie-algebra-valued connection 1-form A.

In the remainder of the paper we focus mainly on 1-forms. However, many of the
results will extend easily to gradient-recursive k-forms. Moreover, the structure of
expressions (2.14) and (2.15) suggests that, under appropriate technical hypotheses
on the linear operators g or h, many of the results will also extend to recursive
k-forms with coefficient I" (not necessarily exact).

5.2. When are solutions bounded at a singularity?

Following [44], we find it convenient to introduce a function H(Q), which is
defined so that

H'(Q) = 5p(Q) + Qp'(Q). (5.5)

Then ellipticity is equivalent to the condition that H has positive derivative with
respect to Q.

In [28, theorem 7 and corollary 8] and [29, theorem 6 and corollary 7], L? con-
ditions are derived which imply the boundedness of solutions to equations (2.1)
and (2.2) on domains that include singular sets of given co-dimension. We call such
theorems partial removable singularities theorems as they imply that although solu-
tions may have jump discontinuities at the singularity they cannot blow up there.
Those results require the mass density p to satisfy the inequality

CK+Q)<H(Q) <CHQ+K)! (5.6)

for constants ¢ > 0 and K > 0. (This hypothesis is imposed in [29], following [44,
§1]; a somewhat stronger hypothesis is imposed in [28].)

Conditions resembling (5.6) also arise in the theory of A-harmonic forms [10, con-
dition (1.2)]. Like the p-harmonic forms of nonlinear Hodge theory, A-harmonic
forms du are closed (in fact, exact), but are not generally co-closed (cf. [10, equa-
tion (1.4)]). See also [1] and the references therein.

There is obvious interest in deriving estimates for densities which may not sat-
isfy (5.6). The focus of this section is to obtain and exploit such estimates for a
broad class of densities, using the variational form of the equations. However, we
retain the condition that p is positive, which is natural for applications.

We impose an additional condition that arises from technical considerations. If
p'(Q) > 0, we require that

H'(Q) < Cp(Q). (5.7)

(This inequality is satisfied automatically if p'(Q) < 0.) If p'(Q) < 0, we require
instead that

H'(Q) > Cp(Q). (5:8)

(This inequality is satisfied automatically if p'(Q) > 0.) Note that (5.8) implies
(2.6) under our assumption p(@) > 0. In the case where p'(Q) < 0, equation (2.8)
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is uniformly elliptic (i.e. (2.5) is satisfied) whenever (5.8) is satisfied and p is non-
cavitating, that is, bounded below away from zero. In the case when p'(Q) > 0,
condition (2.5) is satisfied whenever p(Q) is bounded above.

Densities which satisfy (5.6) satisfy hypotheses (5.7) and (5.8). However, there
are many densities which satisfy (5.7) and (5.8) but do not satisfy (5.6). Among the
latter are densities for which the value of the exponent ¢ on the left-hand side of
inequality (5.6) differs from its value on the right-hand side, and certain densities
for which the value of ¢ in (5.6) is negative.

As a simple illustration, consider the class of densities

p(Q)=(K+Q)!, —-3<¢g<0, K>0. (5.9)

Such densities do not satisfy condition (5.6) and cavitate as @ tends to infinity.
They arise, for example, in connection with models of pseudo-plastic non-Newtonian
fluids [3]. In this section we will obtain sufficient conditions for a bound on Qp(Q)
which is valid as @ tends to infinity. Under additional conditions, this bound extends
to possibly singular solutions of the system (2.2), (2.8) with density given by (5.9).
Note that, for such densities, a bound on the product Qp(Q) implies an asymptotic
bound on the norm @) of the solution itself.

Because conditions (5.7) and (5.8) are used in a crucial way to establish both the
subelliptic estimates and the ellipticity of the second-order operator, they appear
to provide a mathematically natural generalization of condition (5.6).

LEMMA 5.1. Let condition (5.8) be satisfied. Then H can be chosen so that

Qp(Q) < CH(Q). (5.10)

Proof. Tf p'(Q) is non-negative, then (5.10) is always satisfied with C' = 2 if we
choose H(0) > 0. (Note that assumption (5.8) is not needed in this case.) In order
to see this, let

?(Q) = 2H(Q) — Qp(Q).
Then $(0) = H(0) > 0 and

P'(Q) =2H'(Q) — p(Q) — Q' (Q) = Q' (Q) = 0.

Thus, (@) remains non-negative on the entire range of Q.
If p'(Q) <0, we assume (5.8). Then, in particular,

2H'(Q) > ep(Q), (5.11)

where we take € to be so small that it lies in the interval (0,1). Inequality (5.11)
can be written in the form

(1—¢)p(Q) +2Qp'(Q) > 0. (5.12)
Define a constant ¢ by the formula
_1+e
2

In terms of ¢, (5.12) can be written in the form

(c=1)p(Q) +2(c— 3)Qp'(Q) = 0.
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We can convert this expression into the differential inequality

d
2cH'(s) > &[sp(s)], s €10,Q].
Integrate the inequality over s, using H(0) = 0. We obtain (5.10). O

LEMMA 5.2. Let the I-forms I' and w smoothly satisfy (2.2) and (2.8). Let p > 0
satisfy conditions (5.7) and (5.8). Then

AH + (=1)"V - {xfw A x(p'(Q) dQ Aw)]} + C(II'* + [VINH > 0. (5.13)
Proof. We have [44, §1]
(w, Alp(Q)w]) = 0i{w, 9i(p(Q)w)) — (Giw, Di(p(Q)w))
= AH(Q) — [p(Q)(0iw, diw) + p'(Q) (01w, w)2i @), (5.14)

where
AH(Q) = 0;(0:H(Q)) = 9;(H'(Q)0:Q).
Setting 0;Q = 2(0;w, w), we rewrite (5.14) in the form

(w, Alp(Q)w]) = AH(Q) — p(Q)|Vw]* = 2Q0"(Q)|d|w|*. (5.15)
Applying equation (5.15) to the operator identity A = —(6d + dJ) and using (2.8),
we write
= < ;Alp(Q)w]) + (w, 6d(p(Q)w)) + (w, dd(p(Q)w))
=AH(Q) -7+ (w,6(dp Aw)) + 71 + 72, (5.16)
where
7= p(Q)|[Vw|? +2Q0 (Q)|d|w]1?,
71 = (w,0(p(Q) dw))
and
72 = (w, d[p(Q){[, w)]).
Define

Lo(H) = AH + (w,6(dp(Q) Aw)).
Then (5.16) can be written in the compact form
LoH+71+71=1. (5.17)
We have

= (W, p(Q)S(I" Aw) = (dp(Q), dw))
[A(@)6(I" Aw)| + [dp(Q)[|dw]]
|

[P(QIVT|lw] + p(Q)| T Vw] + 10" (Q)AQ) |dw]].

<Iw
< w

Applying (2.2) to the last term on the right-hand side and using
[dQ| = 2|w|[d|w],
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we obtain
Qr(Q)IVI| + p(Q)I'|w[[Vw| +2Q|p (@) T [|w] d]w]]
r|? r?
< QUQITTT+p(@)| T + 4elvel?] + 2015 @ (Belael + 2.
(5.18)
Estimating 75 yields the same terms:
72 < Qp(Q)IVI'| + [w|I[p(Q)|Vw| + [w|Ve(Q)]]
= Qp(Q)IVI|+ |w[II'p(Q)IVw| + 2QII"|p (Q) [wld|w], (5.19)

which is bounded by the right-hand side of (5.18). That is,

L1p(Q) + 2010 @I

+ep(Q)Vwl® +2Qel(Q)lldlw ] (5.20)

T1 +7’2 QQ/)( )|VF|+

Applying inequality (5.20) to equation (5.17) we obtain, in the case where p'(Q) > 0,
the estimate

Lo(H)+2 [Qp<cz>|vr| + 9@

rﬂ (1 - Q)P +2Qp(Q)ldlw]]
> (1 - ) H(Q)dlw]? (5.21)

the inequality on the right following from Kato’s inequality. We apply lemma 5.1
and (5.7) to terms on the extreme left-hand side of inequality (5.21):

2[Qp<Q>|vr|+QH'< )IFIQ} CIH(Q)VI| + Qp(Q)|TP]

C(VI| +|I*)H(Q).
We now have, for the case where p'(Q) > 0, the estimate
Lo(H)+ C(VI| + [T H > (1 - ) H'(Q)|d|w]|* > 0. (5.22)

In the case where p'(Q) < 0, we also apply (5.20) to (5.17), but here we obtain

QH’( )

Lo, (H) +2|Qp(Q)IVI| + ——==|I'

> (1- e)[p(@>|w2 200 (@Q)dl]?] + 4 @dll®. (5.23)
In the case where p'(Q) < 0, condition (5.8) yields

—Qr' (Q) < 30(Q) < CH'(Q),

and thus,
QlY'(Q) < CH'(Q). (5.24)
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(Note that (5.24) is automatic for p'(Q) > 0.) Applying Kato’s inequality and (5.24)
to (5.23) yields

Lot +2{@o@vr) + YLD ire] > (12 sy Q)ale?

= 0.

Applying (5.7) and (5.10) to the left-hand side of this inequality, we obtain (5.22)
(for updated €) for the case where p'(Q) < 0 as well.

It remains only to show that the operator L,(H) can be put into divergence
form, at the cost of absorbing another lower-order term. The second term of L, (H)
can be written in the form

(0, 6(dp(Q) A w)) = #lw A 26(dp(Q) A w)]
= #d[w A #(dp(Q) A w)] = *[dw A #(dp(Q) Aw)],
where
—x# [dw Ax(dp(Q) Aw)] = — % [I' Aw A x(dp(Q) A w)]
> =2QITp"(Q)[lwldlw],

which is estimated in the same way as the last term in the sum on the far right-hand
side of (5.19).
Taking into account (5.3) we obtain, for any k-form «,
sda = (—1)P=F) & d(s%) o
= (—1)k(”7k)(*d*) * o
(— 1)tk g, (5.25)

Taking £k =1 and
a = *wA*(p'(Q)dQ A w)]

in equation (5.25), we can express the operator ¢ in that equation as a divergence.
This allows us to write (5.22) (again updating C' and ¢) in the form

AH + (<177 - {xfw A +(0/ (Q)AQ A w)]}
+C(MP+|VINH > (1 - ) H'(Q)|d|w|* > 0.
This completes the proof of lemma 5.2. O
LEMMA 5.3. Under the hypotheses of lemma 5.2, the operator
Lo(H) = AH + (~1)*'V - {x[o A +(¢/(Q) dQ A w)]}
s a uniformly elliptic operator on H.

Proof. We argue as in [44, §1] and [29, §4], but without using hypothesis (5.6).
Define a map £, : A° — A*+1 by the explicit formula

Bo:p—dpAw (5.26)
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for p € A% and w € A*. Then we can write the variational form of the Hodge-
Frobenius equations (2.2), (2.7) and (2.8) in the alternate form

do; = —0,,(n), o=1,2, (5.27)

where 01 = *p(Q)w and o2 = —w. The ‘irrotational’ case dw = 0 can be recovered
as the special case of (5.27) in which

Pu(n) = d(nw),
in which case equation (5.26) implies that
dnAw=dnAw+ndw

(cf. [29, §4] and [44, §1]).
Moreover, writing
Bu (g) =dgAw

for some 0-form g we compute, for arbitrary compactly supported pu € A+,

(n,dg Aw) = #(dg A () (w A *p))
(dg,*(w A *p))
= (g, 0 % (w A *xp)).

So the map 3% : A*+1 — A° defined by the explicit formula

B () = 6 % (w A *p)

is the formal adjoint of 3.
In terms of the maps 3, and 3, we can write

(=1)"V - {xw A (0" (Q)AQ A w)]} = B8]
= /6:; [:uw(H)]
for p,, satisfying
_ A(@Q)
H'(Q)

Using G}, we write the inequality of lemma 5.2 in the form

o (H) dH A w.

L,(H) + lower-order terms > 0,
where
L,(H) = AH — B [po(H)].
Writing
L,(H) = 0r(a’"0;)H,
we find that if p’(Q) < 0, then (5.24) implies that

1§Ozkj+QI{p,/((52))|<Oékj+C.
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If p'(Q) > 0, then we write

Rzl R Erai

Condition (5.7) implies that there is a positive constant ¢ such that

p(Q)
*<5mig) S

where ¢ is the reciprocal of the constant C' in (5.7). This completes the proof of
lemma 5.3. O

These three lemmas easily yield the following.

THEOREM 5.4. Under the hypotheses of lemma 5.2, the product Qp(Q) is locally
bounded above by the L?-norm of H.

The proof of theorem 5.4 is given in § A.1.

Of course, the integrability of H depends on p. But for any given p in C*(Q), H
can be computed explicitly by integrating (5.5). Even if p cavitates, theorem 5.4
yields asymptotic information about the fastest rate at which @ can blow up. Nev-
ertheless, theorem 5.4 is ultimately not very useful, due to the hypothesis that the
solutions are smooth. It would become more useful if it could be applied to singu-
lar solutions. We will find that the partial removable singularities theorems proven
in [29] for singular sets of prescribed codimension extend to our conditions on p
under slightly different hypotheses.

Initially, we treat the special case of an isolated point singularity, for which the
proof is somewhat simpler than the proof for higher-order singularities and the
range of applicable dimensions somewhat larger.

THEOREM b5.5. Let the hypotheses of lemma 5.2 be satisfied on 2\ {p}, where p is
a point of R™ and n > 2. If H € L*("=2)(2) and if the function

f=|VD|+|T)? (5.28)

is sufficiently small in L™/?(02), then H is an H%?-weak solution in a neighbourhood
of the singularity.

The proof of theorem 5.5 is given in § A.2.

COROLLARY 5.6. Let the hypotheses of theorem 5.5 be satisfied and, in addition,
let the function f given by (5.28) satisfy the growth condition

/ |fV2de < ot (5.29)
B, (xzo)N$2

for some k > 0, where B,.(xq) is an n-disc of radius r, centred at xy. Then the
conclusion of theorem 5.4 remains valid.

Proof. Apply [27, theorem 5.3.1] to the conclusion of theorem 5.5, following the
proof of theorem 5.4. O
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Note that the singularity in corollary 5.6 is in the solution, rather than in the
underlying metric (cf. [41], in which metric point singularities are considered in the
case when I' = 0). Corollary 5.6 extends to higher-order singularities in spaces of
sufficiently high dimension, but the proof requires more delicate test functions.

THEOREM 5.7. Let the pair w and I smoothly satisfy equations (2.2) and (2.8),
with p satisfying the hypotheses of lemma 5.2, on 2\ X. Here X is a compact
singular set of dimension 0 < m < n — 4, completely contained in a sufficiently
small n-disc D which is itself completely contained in the interior of 2. Let H(Q)
lie in L*¥71 (D) N L?2(D), where B = (n—m—¢)/(n—m—2—¢) for 3 <y < 2.
If the function f given by (5.28) satisfies the growth condition (5.29), then the
conclusion of theorem 5.4 remains valid.

The proof of theorem 5.7 is given in § A.3.

The conditions imposed on p in this section also lead to extensions of known
results for the conventional case I" = 0. In particular, we consider equations which,
expressed in components, have the weak form

/ﬂ [p(Q)tzy ), Py, A2 = 0, (5.30)

where ¢ € C§°(§2) is arbitrary and @ = |du|?. Such equations have been intensively
studied in cases for which p(|du|?) grows as a power of |du| [9, equation (3.10)].
Equation (5.30) can be interpreted as a weak derivative with respect to x; of the
system (2.1), (2.2) with I" = 0.
Define
9(Q) = Qp*(Q).

The system (2.1), (2.2) is elliptic precisely when $'(Q) > 0. The following result
extends [29, theorem 1], which requires the derivative of p with respect to @ to be
non-positive. If p is specified to be non-increasing in @, then the integrability of
H(Q) can be shown to follow from finite energy. In the general case, we impose this
integrability as an independent hypothesis on the weak solution.

THEOREM 5.8. Let the scalar function u(x) satisfy equation (5.30) with p bounded,
positive and non-cavitating, and with $H(Q) integrable. Assume conditions (2.6) and
(5.7). Then, for every n-disc Dy of radius R completely contained in {2, there is a
positive number § > 0 such that

sup H(Q) S CR™ [ H(Q) =1,

QeD_s5)r Dr
where C' depends on p and 6 but not on Q or R.
Proof. Define Q. to be the (possibly infinite) value of @ for which

sup p(Q) = p(Qx).
Qen

Then

Q) _ 2/(QH'(Q) _ c< P(Q)) )2 <c (5.31)

P*(Qx) P*(Qx) P(Qx
where C' is the constant in (5.7).
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As in [29], we initially estimate smooth solutions, and subsequently extend the
result to weak solutions, recovering the derivatives as limits of difference quotients.

We choose test functions ¢’ having the form
' (@) = us, 952,
where o > 0, ((z) € C§°(Dr), and
H=9Q) +e
for a small positive parameter ¢ (cf. [9, §3]). Then

[P(Q)uzy ], Spi;k = 2H,(Q) (Uz;y )2*6&/2@

+ap(Q)H (Q)PIVQ*H*—2)/2¢2

+2H'(Q)Qu, H5*/¢Ca
= il + iQ + ig.

Here

i1 2 2H'(Q) g0, U2y, QP (Q)gj(a_z)/ZC2

= 1P (QH(QIVQPH2/7¢
> CIV(HEHD/1) 22,

(5.32)

where the last inequality follows from (5.31) and the constant C' depends on «,

p~HQ.), the constant of (5.31) and the lower bound of p(Q).

Similarly,
r(@)

2> p(Q+)

and

i3 = 2H/(Q)QI]§:’)Q/2<($)<ZL’J .

’ig > C|v(5~j(a+2)/4)|2€2

The latter quantity can be estimated by applying, as in the proof of lemma 5.2, the

elementary algebraic inequality (Young’s inequality):
5 1
b> —(-a®+ =% ).
w= <2a Tz )
Now, take

a4 = 2HI(Q)S%(Q72)/4<Q$j’ b= S;J(a+2)/4<xj

and & = 6p?(Q) for small § > 0.
Putting these estimates together, we obtain

/ |V(§)(O¢+2)/4)|2<2 dn < C/Qf)(a-‘rQ)/Q‘VqQ dn.
2

The proof for the smooth case is completed by applying the Moser iteration as
in [20, (9.5.8)—(9.5.12)] and subsequently letting the parameter ¢ in (5.32) tend to
zero. The proof is extended to the general case by applying the difference-quotient

method as in [29, equation (13)] (see also [44, lemma 2]).
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6. Hodge—Backlund transformations

Different choices of p may sometimes be related by a special kind of Backlund
transformation which is based on properties of the Hodge involution. We call these
transformations Hodge—Bdcklund. Although this term does not seem to have been
used up to now, such generalized Bécklund transformations have a long history in
diverse fields of mathematical physics. Our aim in this section is to unify these
various transformations, to place them in an invariant context and extend them to
the completely integrable case.

Historically, the term Bdacklund transformation has been defined in many ways
(see, for example, [33] for the classical theory). In what follows we will use it in the
general sense of a function that maps a solution a of a differential equation A into
a solution b of a differential equation B and vice versa, where B may equal A but
b will not equal a.

6.1. Transformation of the Chaplygin mass density

The mass density for the adiabatic and isentropic subsonic flow of an ideal fluid
has the form

_ 1 \/O-D
p(Q) = (1 - 72162) (6.1)

for @ € [0,2/(y + 1)), where ~ is the adiabatic constant: the ratio of specific heats
for the gas. The adiabatic constant for air is 1.4. Choosing v = 2, we obtain, by
an independent physical argument originally introduced for one spatial dimension
in [32], the mass density for shallow hydrodynamic flow in the tranquil regime [42,
equation (10.12.5)]. If we choose v to be —1 (a physically impossible choice), we
obtain the density of the minimal surface equation [19, 39]

1
Q) = - (62
Flow governed by this density is called Chaplygin flow. Despite the fact that the
numbers —1 and 1.4 are not particularly close, this choice of mass density has
many attractive properties as an approximation for (6.1) (see, for example, [11]
and [5, ch. 5]). These properties are, in general, retained in the case of completely
integrable flow described in §1.2.

If I' = 0, equations (2.1) and (2.2) with p(Q) given by (6.2) describe, for k = 1,
non-parametric minimal surfaces embedded in Fuclidean space. If & = 2, they
describe electromagnetic fields in the Born—Infeld model, as in (4.4).

More generally, we have the following result, which extends an argument intro-
duced for the case I' = 0 by Yang [45] (see also [2] and [40, theorem 2.1]).

THEOREM 6.1. Let the 1-form w satisfy equations (2.2) and (2.8), with p satisfying
(6.2). Then there exists an (n—1)-form § with |€| < 1, satisfying equations analogous
to (2.2) and (2.8), but with I' = dn replaced by I' = dij = —dn and p(Q) replaced

by
1 (6.3)

PlIEP) = =
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Proof. Equation (2.8) can be interpreted as the assertion that the (n — 1)-form

w
¢ =@] = »| ] (6.4
satisfies
d¢ = di A€, (6.5)
that is, equation (2.2) with n replaced by 7j = —n. As a consequence, we conclude

that this (n—1)-form is also gradient recursive and, on domains with trivial de Rham
cohomology, there exists an (n — 2)-form o such that & = e do (cf. §2.2).
Because the Hodge involution is an isometry,

g = Ler
1+ |w|?
or, equivalently,
1
1— 6P = —. 6.6
€ = 5 op (6.6)

Note that equation (6.6) implies |£|> < 1, as well as
1 1
p(lwl®)p(1€1%) = =1
et V1w /1 -[¢P
This, together with (6.4), directly yields
*p(1€]°)€ = #*p(Jw]*)A(€]*)w
=(-1)""tw.

Hence,

dx (A(E[2)€) = (=1)"* dw
= ()" tdpAw
— dn A x(p(IE2)E)
= —di A =(p(|€7)€),

which is equivalent to equation (2.8) for the gradient recursive (n — 1)-form £ with
coefficient df), where p has been replaced by p (see also (5.4)). This completes the
proof of theorem 6.1. O

The above argument carries over to any pairing of functions p(|w|?), p(|£]?),
as long as their product is 1. Moreover, it carries over essentially unchanged to
gradient-recursive k-forms w, as these would automatically yield gradient-recursive
(n — k)-forms &.

The same argument, with small modifications, extends theorem 6.1 to general
(non-gradient-recursive) k-forms, in which we write equations (2.2) and (2.8) in
terms of I" and I” rather than in terms of n and 7).

In addition to the original, ‘irrotational’ version of theorem 6.1 introduced in [45],
other aspects of the duality of mass densities for nonlinear Hodge equations are
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presented in [38] and [30, §4.2]. (The irrotational case of the above argument is
reviewed in [30, §4.1]; note the recurring misprint in the two paragraphs following
equation (35) of that reference: dw should be du.) Densities of the form (6.3) arise
in the study of maximal space-like hypersurfaces [8] and, in a completely different
way, harmonic diffeomorphisms [43].

2. Transformation of the complex eikonal equation
(after Magnanini and Talenti)

As an example of the diverse fields in which these transformations arise, and of
the simplifying and unifying role of the Hodge involution, we describe an example
from complex optics. The description of the local Backlund transformations follows
the analysis of Magnanini and Talenti [21], in which these transformations were
introduced (see also [22,23]). We then reproduce the argument of [21] in a simpler,
invariant context using the Hodge operator.

The eikonal equation in R? can be written in the form

V2 + ) + 17 =0, (6.7)

where v(z,y) is a given real-valued function. If we write the solution ¥(z,y) as a
complex function having the form

P, y) =

(z,y) +iv(z,y)

for real-valued functions v and v, then (6.7) is equivalent to the first-order system
2
xr

—vy + 17 =0, (6.8)
UgVg + Uyvy = 0. (6.9)

u+u—v

The function v corresponds physically to the refractive index of the medium
through which the wavefront represented by the function 1 propagates. If

ul +ul >0, (6.10)

then, by equation (6.8), v, and v, cannot both vanish. In that case, equation (6.9)
can be expressed, in the language of proportions, by the assertion that either

{Zx} Dy fv2 4R =+ [_ui:y} DyJuz +ud, (6.11)

Y

or

Uy = Uy = 0. (6.12)

Treating these relations as a coupled system of scalar equations, we have, under

the same hypothesis,
Vg — Uy
=+
\/ vz + vl \Juz +ul

and, using equation (6.8),

Uy = E(—uy)y | —— + 1. (6.13)
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Similarly, the scalar equation

v U
y z 7

fv2 & 2 02 2
vy + vy uz + ug

which also follows from (6.11), implies, by analogous operations, the equation

| v2

We can write the coupled system (6.13), (6.14) as a vector equation of the form

2 —
{”w} = +,/1 +-:2”2[ “y} : (6.15)
Uy Uy +uy | Uz

or as a single (exact) equation for 1-forms,

[ 1/2

This implies the local existence of a solution to the divergence-form equation

0 2 0 2
= (/1 = (.1 =0, 6.17
8gc( +ﬁ+%u>+%( +@+%%> (6.17)

whenever condition (6.10) is satisfied.
Equations (6.8), (6.9) and (6.11) can also be solved for u, and u,, in addition
to being solvable for v, and v, as in (6.13) and (6.14). Under the hypothesis that

either

v+ vi =12 (6.18)
or

v2 + ”Z >3 (6.19)

one obtains, by completely analogous arguments to those applied to v, and v,, the

vector equation
u V2 —v
| = 1—-—— Y 6.20

SRRt =1P (6:20)

| V2

for 1-forms. Note that equation (6.21) is exact either if (6.18) holds, or if (6.19)
holds and the divergence-form equation

o ( | V2 o ( | 2
&r( 1_v§+v§vl>+8y< 1_1)925—1—1)5%)_0 (6.22)

and the equation

is satisfied.
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6.2.1. Hodge-Bdcklund interpretation

Equations (6.17) and (6.22) define a Bécklund transformation v — v and its
inverse v — u [23]. These equations can be written in the form of nonlinear Hodge
equations:

dx (p(@)w) = 0, (6.23)
dw =10 (6.24)

(that is, as equations (2.1) and (2.2) for I" = 0). Either

2 V2
) =\ 1+ (6.25)

corresponding to equation (6.17), or

N

corresponding to equation (6.22). In either case we assume that @ does not vanish,
by analogy with equations (6.10), (6.12), (6.18) and (6.19).

Take p as in (6.25). If the domain is simply connected, then equation (6.24)
implies, analogously to §5.1, that there is a 0-form u such that

w = du,

and a O-form v such that

/ 2
dv ==+ % ( 1+|V|2w) =+ <\/|du|2+u2|w|). (6.27)
w w

Because the Hodge operator is an isometry, which is illustrated locally by (6.11),
we have

|dv|? = |du|? 4 2.

Thus, the Hodge-Bécklund transformation (6.27) yields an invariant form of (6.8).
Unlike classical Backlund transformations of the eikonal equation, in this case the
Cauchy—Riemann equations are not satisfied. Rather,

uy = Fp(Q)vy and  uy = £p(Q)vy,

which is sufficient for the orthogonality condition (6.9).
Now take p as in (6.26). Arguing as before, we conclude that there is a 0-form @
such that w = d@ and a 0-form ¥ such that

df):i*( Q_UQ‘”).
]

‘We obtain
|do|? = |da)? — 2.
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Letting w = #+iu and v = +iv, we obtain a mapping taking solutions to equa-
tions (2.2) and (2.8) with I" = 0 and p satisfying (6.26) into solutions of that
system with I = 0 and p satisfying (6.25).

These arguments extend immediately to the Hodge—Frobenius case: for example,
by replacing (6.27) with the expansion

eldv = + * <\/6277du|2 + 1/25|)

and squaring both sides. They also extend in a straightforward way to gradient-
recursive k-forms and, with some modifications, to general k-forms (see the remarks
following theorem 6.1).

Motivated by these examples, we offer a general definition of the Hodge—Bdcklund
transformation. It is a map taking a solution a of a nonlinear Hodge—Frobenius
equation having mass density p4 into a solution b of a nonlinear Hodge—Frobenius
equation having mass density pg and vice versa, where B may equal A but b will
not equal a.
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Appendix A. Methods from elliptic theory

In this appendix we collect the proofs of theorems 5.4, 5.5 and 5.7, which follow
directly from the association of solutions to a uniformly subelliptic operator via
lemmas 5.1-5.3.

A.1. Proof of theorem 5.4

We require the following well-known extension of de Giorgi-Nash—Moser theory.

THEOREM A.1 (Morrey [27, theorem 5.3.1]). Let n > 2. Let U € H?(D) for each
n-disc D CC (2, where U(x) > 1 and define an L*-function W = U> for some
A € [1,2). Suppose that

/ (a®PAgW ¢ + fWE)dR <0 (A1)
2]
for all ¢ € C§°(92) with {(x) > 0, where the coefficients a and f are measurable
with f € L™?(82). Let the matriz a satisfy the ellipticity condition

Clel < a*? (@)€ats

for |a(x)] < M at almost every x € 2 and for all . Moreover, let the growth
condition (5.29) be satisfied. If U € L*(f2), then U is bounded on each n-disc
D CC 2 and satisfies

U(z)P? < Cay™ / U () dy,

D(R+ag) (®0)

where x is a point of Dr(xg) C 2.
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Slightly modified conditions will extend Morrey’s result to n = 2 [27, §5.4].

We apply theorem A.1, taking U(x) = H(Q(x))+ 1 and A = 1. Let a be given by
the matrix « of lemma 5.3 and let f be given by (5.28). Then f satisfies the local
growth condition (5.29) by smoothness. The inequality of lemma 5.2 completes the
proof of theorem 5.4.

A.2. Proof of theorem 5.5

Without loss of generality, take p to be the origin of coordinates. Write the
operator L, in the form

L,(H)=AH+V - [T(H)]
for
T = (1) + {w A [(Q) dQ A w}.
Then '
V[T(H)] = 0(a’*0;H),

by arguments analogous to those of lemma 5.3. Moreover, lemma 5.3 implies that

I\VH> < (1+a’*)0;H - 8, H < C|VH|?. (A2)
If f is given by (5.28), then

/ {[VH +T(H)]- V¢ — CfHCHdR <0 (A3)

for all non-negative test functions ¢ € C§°(f2) which vanish in a neighbourhood of
the origin. Define

¢= (77771/)2H,
where n € C§°(D) for an n-disc D of radius R, containing the origin, and itself
completely contained in the interior of 2. Recalling that we have taken H(0) = 0
and that (2.6) implies that H'(Q) > 0, we conclude that H is a non-negative
function. Let 77, be given by the sequence [14]

0. 2] <12,

7 (@) = d log(v?|z])

T’v(m) =\ —2 R
log(2R) ’ v ? < |z| <R,
1, R < |z|.

Note that 77, vanishes on a neighbourhood of the origin for any finite parameter v,

but as v tends to oo, 7j,, converges pointwise to 1, whereas V7, converges to zero
in L™(D).
Inequality (A 3) now assumes the form

0< /D (L + F)H) - (g, 2 H 1
- /D {1061 + a™)0; + FIH} (1, ) H %1

. / (1+ ), H - 04, )2H] 1+ / FH2 ()% # 1,
D
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where
—/ (1+ ajk)ajH . ak[(nﬁl,)zH] x1 = —2/ (1+ ajk)ﬁ?,n(&cn)H -0;H * 1
D D
- 2/ (1+ ajk)77277y(8kﬁl,)H -0;H * 1
D

- / (1+ ™) (1, )2 (0, H - O H) # 1
D
= 7(2751 + 2i9 + ig).

That is,
ia = [ (U0l (0,0 - 0,) 51
D
<2l + fial) + [ (o, 211251,
D
Estimating the integrals on the right individually, we have
D
1
<c [ @ IvEP 142 [ vapE
D €Jp
2 = 2/ (1 + a7 )20, (971, ) H - 0, H * 1
D
1
<c [ @ IvHP 142 [ pin e
D €Jp
) 1.
= €191 + —19292,
€

where the small constants € depend on the constant C' in the upper inequality of
(A2), and

ing = /DnQWMQW * 1< CIVA R InH 3, ) (n—2)- (A4)

The right-hand side of (A 4) tends to zero as v tends to infinity. Absorbing small
constants on the left, now using the lower inequality of (A 2), we conclude that

(1-2) /D ()| VH|? 1

<0 ( [ IR E? < 1 [T 0 B + |f||n/2||nnVH§n/<M>),
(A5)
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where
1, H ) < C /D IV (o, H)? 1

<o [wempaeis [ampPvara). @

The first integral on the far right-hand side of inequality (A 6) has essentially already
been estimated in (A 4), and the second can be subtracted from the left-hand side of
(A 5) provided that its coefficient in (A 5), the L™/?-norm of f over 2, is sufficiently
small. Letting v tend to infinity, in the limit we have

/772|VH|2*1<C/ |Vn|2H? 1.
D D

We conclude that H is a weak solution in a neighbourhood of the singularity. This
completes the proof of theorem 5.5.

A.3. Proof of theorem 5.7
6.3.1. Outline

The result follows from the application of lemmas 5.2 and 5.3 and theorem 5.4, to
the proofs of [29, theorem 6 and corollary 7]. The absence of condition (5.6) results
in a small change of LP conditions on the solution.

6.3.2. Details

Initially proceed as in § A.2, but choose the test of functions 7j,, to be a sequence
of functions possessing the following properties:

(a) 7, €10,1] for all v;
(b) 7, =0 in a neighbourhood of X' for all v;
(¢) lim, 07, = 1 almost everywhere;

(d) limypoe V77 [l o = 0

(cf. [35, lemma 2 and p. 73]). The function F is given by [34]:

Fy =11 0<H<Y,
T /)l HY — (1 — )07, H > L

The functions F(H) and
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satisfy [34, p. 280] (see also [14, §3])

]I'(H) < B[Yz—’h HM ,
Y1

H]:,(H) < '72?7
|G(H)| < F(H)F'(H),
G'(H) > CF'(H).

WV

Replace the test function in § A.2 by the test function
¢ = (7, G(H),
where 7 is defined as in § A.2, and substitute this value into (A 3). We obtain
0< /D {101+ /)0, + f1H) (o, )*G(H) 1
—— [as o n-odem ol [ g e
or
2 [ (Lt a™)0m, )00m, ) 0, H)G(H) + 1
+ /D(1 + ) (o, )2 (H)O HOWH %1 < /D £, )2 H - G(H) # 1.

Writing this inequality in short-hand form,
L+ 1> < I, (AT)

we proceed analogously to inequalities (28)—(35) of [28], making the following
changes from the notation of [28] to our notation: ¢ — 7, @ — H, H — F,
= = G, & — f. Explicitly,

B=2 [ (14 a™)m,)000m,) - GO, H 1

> =C [ IV [P F )] 1

> =< [ GmPIVFUE 1= Ce) [ IV amPF? 1,
B> C [ (o, PIF (PIVHE 1

e /D (1, PV F(H)[? # 1,
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- /D FO,)2H - G(H) %1
< /D |1, )2 H - F ()| F ()| 51

< [ Iflm, F D <1

(n—2)/n
< flln/2< [ e 1) . (A8)

Asin (A 6), we apply the Sobolev inequality to the right-hand side of this expression,
followed by the Minkowski and Schwartz inequalities:

D
= I31 + I32 + I33.

The term I33 can be subtracted from the left-hand-side of inequality (A7), as its
coefficient in (A 8), the L"/? norm of f, is small on small discs as a consequence of
condition (5.29). Moreover,

Fo = [ (VA (R 1

< Cl,72,0) / (V7,2 B+ 1
D

< CIVT P | H? |

~ nl/ n—m-—& /8'

Letting v tend to infinity, the term on the right-hand side is zero for every value of
£. Now letting ¢ tend to infinity and using Fatou’s inequality, we conclude that

/ PIVH?)? %1 < 0/ |Vn|2H?"2 % 1.
D D

Apply theorem A.1, taking U = H?. Then U € H"?(D) and W = U> satisfies
inequality (A1) for A\ = 1/~2. Because 5 > %, we can conclude that A < 2, as
is required by theorem A.1. We now want to check that we can choose 72 < 1, in
order to obtain A > 1, which is also required by theorem A.l. Because H lies in
the space L2971 (D) N L?72(D), we let v 3 = 2. Substituting the definition of 3, we
find that we can choose 7o < 1 for v1 > %, provided m + 4 < n, which is satisfied
by hypothesis. This completes the proof of theorem 5.7.
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