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Quasi-local mass functionals and generalized inverse
mean curvature flow

JEFFREY D. STREETS

Let M be an asymptotically flat 3-manifold with non-negative
scalar curvature. In [H. Bray, A family of quasi-local mass func-
tionals with monotone flows, Proceedings of the International
Congress of Mathematical Physics, Lisbon, 2003.] Hubert Bray
defines a family of quasi-local mass functionals which are mono-
tone for surfaces smoothly satisfying a certain generalization of
inverse mean curvature flow in M. We show that a weak solution
in the sense of Huisken—Ilmanen [G. Huisken and T. Ilmanen, The
inverse mean curvature flow and the Riemannian Penrose inequal-
ity, J. Differen. Geom. 59, 2001, 353-437.] exists for a wide class
of flows including these with monotone quasi-local mass function-
als, and we show that the monotonicity holds for the weak flow as
well. As shown in [H. Bray, 4 family of quasi-local mass function-
als with monotone flows, Proceedings of the International Congress
of Mathematical Physics, Lisbon, 2003.], a Penrose-type inequality
for connected surfaces is an immediate corollary.

1. Introduction

In this paper we will consider a certain generalization of the inverse mean
curvature flow. Specifically, let (M™, g) be a smooth Riemannian manifold,
and let x : N x [0,7] — M be a smooth family of hypersurfaces satisfying

ox v

(L1) o = 7

where H is the mean curvature of V; at the point z, v is the outward unit
normal, % is the normal velocity field along the surface Ny and f is a func-
tion f:R — R. There are two specific geometric applications motivating
the study of flows of this type, both arising from general relativity. First,
restrict to the case where (M3, g) is an asymptotically flat, time symmetric
space-like slice of a spacetime with 24 > 0, a consequence of the dominant
energy condition for the spacetime. In [4], Bray defines a one-parameter
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family of quasi-local mass functionals for ¥ a smooth surface in (M3, g).
Specifically for any ¢ € [0, 00) we define

(1.2 me(®) m< L[]

Y2 (1 = | ZF((eH)) -
167 Tor Jy 2t )> ¢
where y = F(x) is the implicit solution to

(1.3) 2 =y 4452

Bray showed that this mass functional is monotonic when smoothly flowing
the surface ¥ in the outward normal direction with speed

_ 2c
= (em)

(1.4)

where f = F’. Bray further conjectured that this flow exists globally in a
weak sense defined by Huisken and Ilmanen in [8], and that the asymptotic
limit of (1.2) is the usual ADM mass. This would show mapy > mf (%).
After taking the supremum over different choices of ¢ we then conclude the
following theorem.

Theorem 1.1. Let (M,g) be a complete connected asymptotically flat 3-
manifold with non-negative scalar curvature. Say the boundary of M is a
connected, compact, outer minimizing surface . Then

2
|E!1/2 max (0, fz H3 — (167T)3/2/|E‘1/2>

(1.5) mMADM Z mH(E) + .
(167)3/2 6 [y, H

A second geometric application comes from the study of negative point
mass singularities, which were introduced by Bray in [5] and explored further
in [9]. Bray takes a negative point mass Schwarzchild metric

4 1 .m\?2
(1.6) ds = (1+ =) da® - 2ol ) g2
2|z 1+ ﬁ

where m < 0 is a starting point and proceeds to develop a theory of more
general negative point mass singularities. This analysis suggests that the
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quasi-local mass functional

3/2
—<1/H4/3dA>
167T »

could take the place of the Hawking mass for negative point mass singulari-
ties. As it turns out % 16ﬂ Js H 4/3 is monotonic under Equation (1.1) with
flx) = #1/3. Tt is as yet unclear precisely what quasi-local mass functionals
are appropriate for the study of these singularities, but solutions to these
generalized flows may prove important. We take up this question in further
detail in [10].

We return for now to the case of a general function f in (1.1). In the
level set formulation of this flow the evolving surfaces will be given as the
level sets of a function v by:

= H{z|u(z) < t}

where now u satisfies:

Vu
(1.7) f (leM ) = |Vul.
[Vl
Example 1.2. If f(z) = zw for a = 1, then we have to solve the equation:
Vu
di
vy = Yl = |Vu|*.

In the case of R™ — {0} we see that the function

a(n—1)
a—1

u(z) =

is a solution corresponding to an expanding sphere.

Proposition 1.3. FEquation (1.7) is elliptic for H > 0 if and only if f'(x) >
0 for x > 0.

Proof. We must compute the linearization of Equation (1.7). So, let {us}
be a family of functions such that ug = v and %us‘ s=0 = v. Then

0 . Vug , o .. Vug 0
o — V| ) = f'(H) 5 — = [V,
Js (f <d1VM ‘Vus‘> |Vu |> f ( )88 leM ‘V S‘ Js ’VU ’

Vo
= H)di l.o.t.
f'(H)divy —— Yl + lo.

Thus as |Vu| is generally not zero, the result follows. O
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Thus we see our first condition on f which will be necessary for solutions
to generally exist. In the course of developing solutions to this generalized
flow, we will see more conditions that are required of f for (1.7) to have a
weak solution. The most important of these will be the behavior of f near
zero. Recall that under inverse mean curvature flow, an application of the
maximum principle shows that one has an a priori upper bound on H ([8];
1.4). This will be the case for solutions to (1.1); however, our main concern
is not when H is large, but rather when it approaches zero, causing the speed
to go to infinity. Our method for dealing with these singularities is entirely
inspired by the work of Huisken—Ilmanen [8], where an energy-minimization
principle is used to allow the surfaces to jump when this energy minimization
is not satisfied.

Let us now record some basic formulae that follow for a solution to (1.1).
First of all, for a family of hypersurfaces with outward normal speed v we
have the following general formulae:

0
&dﬂt = Hudp,
(98[: = A(=v) — |A]*v = Re(v, v)v.

Thus for a solution to (1.1) we have immediately:

B H
(1.8) ad,ut = mdut
and
(1.9)
OH (1 \ A Re(wv)
ot ‘A< f(H)> FCH) A
_ fH)AH  f(H) [VH _QJC’(JLI)QIVI%TI2 _JAP Re(v,v)
f(H)? f(H)? f(H)3 f(H)  f(H)

We now give an outline of the rest of the paper. As we mentioned
before and is clear when reading the paper, we broadly adapt the work of
Huisken—Ilmanen [8]. In Section 2, we reformulate solutions to (1.1) using
an energy-minimization principle directly generalizing the one found in [8].
We also prove various general analytic properties of solutions to (1.1) and in
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the process identify various conditions on f which will be helpful in proving
existence and uniqueness. In Section 3, we define a very general condition
on f which guarantees existence and uniqueness of solutions to (1.1) with
precompact initial condition. In Section 4, we restrict to the case where
f is given by F’ where F’ is the solution to (1.3). We closely follow [§]
and generalize the monotonicity of the Hawking mass for weak solutions
to inverse mean curvature flow to give the monotonicity of (1.2) under the
generalized flow. Finally in Section 5, we prove asymptotic convergence
of the surface at infinity to a round sphere, which completes the proof of
Theorem 1.1.

2. Variational formulation
2.1. Weak solutions

Let f: R — R be strictly monotonically increasing. Generalizing the work
of Huisken—Ilmanen [8] to our setting, consider the following functional:

(2.1) Ju(v) = JE(v) = /K Vol +vf 1 (|Vu|)dz.

Note that as we have assumed that f(z) is strictly monotonically increasing
for positive z, f~! is well defined. The Euler-Lagrange equation of this
functional is

Vv

(2.2) divyy V] vl
or equivalently

. Vv
(2.3) f (leM |Vu) = |Vul.

Definition 2.1. Let u be a locally Lipschitz function on the open set 2.
Then u is a weak solution (subsolution, supersolution respectively) of (1.7) if

(2.4) Ja(w) < i (v)
for every locally Lipschitz function v (v < u,v > u, respectively) such that

{v # u} CC Q, where the integration is performed over any compact set K
containing {u # v}.
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2.2. Isoperimetric reformulation

In this subsection we again adapt [8] and reformulate the equation in terms of
a modified isoperimetric problem. Let F' be a set of locally finite perimeter,
and let 0*F denote its boundary. Then given u locally Lipschitz and K C
M define:

(2.5) Ju(F) = JE(F) = |0"F 0 K| - /F (vl

This functional can be interpreted as area minimization plus bulk energy
term, which will be important in the sequel.

Definition 2.2. We say that E minimizes J,, in a set A (on the outside,
inside respectively) if

(2.6) T (B) < JJ(F)

for every F' such that FAE CC A (with F O E, F C FE respectively), and
any compact set containing FAFE.

Lemma 2.3. Let u be a locally Lipschitz function in the open set Q. Then
u is a weak solution of (1.7) in Q if and only if for each t, Ey = {u < t}
manimizes J,, in ).

Proof. Let v be a locally Lipschitz function such that {v # u} CC Q and
K a compact set containing {v # u}. Set By = {u < t}, F; = {v < t}. Since
v = u outside of K, we have F;AFE; C K for every t. So, pick a < b such
that a < u,v < b on k, and then by the co-area formula we have:

TE (v) = /K Vol + vf ! |Val

:/ab/Ft dAdt—/K/abx,,<tf_1(|Vu)dth+b/I(f_1(|VuDdV
:/abe(Ft)er/Kf_l(lqu-

Thus if each E; minimizes J, in €2, then it is clear that v will minimize .J,,
in Q. This proves one direction. As for the other direction parts 2 and 3
of Lemma 1.1 in [8] give a proof that works for minimizers of a functional
which is area minimization plus bulk energy term. O
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Lemma 2.4 (Smooth flow lemma). Let {N;}q,<i<p be a smooth family of
surfaces of positive mean curvature solving (1.1) classically. Let u be a level
set function for Ny, and let By := {u < t}. Then fora <t < b, E; minimizes
Jy in By — E,.

Proof. The exterior normal vector v, := 2% is a smooth unit vector field on

[Vul
Ey — E, with divy, = f~1(H,,) > 0. Fix F a set of finite perimeter. Then

by applying the divergence theorem with calibration v, on the set F' — E;
we see:

0F| — /E F(Vl) = /a o= [ (V)

:A*%VG*F.VU—/%WUWD

< |0°F| - /F F(Vul).

2.3. Initial value problem

We will typically want to start our flow from a given surface in M. Here we
define the weak flows starting at a particular initial condition.

Definition 2.5. We say that u is a weak solution of (1.7) with initial
condition Ey if

(2.7) uwe !

loc(M)’ Ey={u <0} and u satisfies (2.4) in M — Ej.

Definition 2.6. Let E; be a nested family of open sets in M, closed under
ascending union. Define u by E; = {u < t}. (E¢)i>0 is a weak solution of
(2.6) with initial condition Ey if

(28)  we ) (M) and E; minimizes J, in M — Fy for each ¢ > 0.

The issue of the equation being satisfied at ¢ = 0 is a delicate one. Like
the weak flow in [8], Ey must be a minimizing hull for this to hold.

2.4. Regularity

Let E contain an open set U and minimize the functional

mm+L¢
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with respect to F' such that F D U, FAE CC . This is the situation for
our weak solutions, thus we may apply the following regularity theorem
([8]; Theorem 1.3).

Theorem 2.7 (Regularity theorem). Letn < 8.

1. If OU is C' then OF is a C' submanifold of €.

2. If OU is C1*, 0 < a < 1/2, then OF is a CY* submanifold of Q. The
Cho estimates depend only on the distance to 02, ess sup |f|,CH®
bounds for OU and C' bounds (including positive lower bounds) for
the metric g.

3. If U is C? and f =0, then OF is C%Y, and C*> where it does not
contact the obstacle U.

Now let u be a solution of (2.4) with initial condition Ep. Set
Ey:={u<t}, E:=it{fu<t}, N,:=0E;, N, :=0E.
The regularity theorem shows that N; and N,” have locally uniform C*
estimates depending only on local Lipschitz bounds for u. Specifically, for
all t > 0,

(2.9) Ny — Nyas s /'t, Ng— N;fas s\ t

locally in C*%,0 < 8 < a. If 9Ey is C®, this holds as s | 0 also.

2.5. Minimizing hulls

Recall that E is a minimizing hull if £ minimizes area on the outside, that
is, if

|0"ENK| < |0"FnNK|

for any F' containing F, and any K containing F\ F. F is a strictly min-
imizing hull if the equality holds only when F' = E a.e. Finally recall that
for a given measurable set F, E’ is the strictly minimizing hull of E, defined
as the intersection of all strictly minimizing hulls that contain £. We will
need the following basic fact about minimizing hulls: if OF is C2, part 3 of
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Theorem 2.7, applies to E’ to show that the weak mean curvature satisfies

HaE’ =0 OHaE,\aE

(2.10) . ,
Hypr = Hygp >0 H" " —a.e. on OF NIE.

See [8] for more background on minimizing hulls. The following proposition
shows that the qualitative behavior of our generalized inverse mean cur-
vature flow is very similar to the usual inverse mean curvature flow when

£(0) = 0.

Proposition 2.8. Suppose that u satisfies (2.7) and that M has no compact
components, and suppose f(0) = 0. Then:

1. fort > 0, B¢ is a minimizing hull in M ;
2. fort >0, E:' s a strictly minimizing hull in M ;
3. fort >0,E] = Et+, provided E;r 18 precompact;

4. fort > 0,|0FE| = ‘8Et+‘ provided that Et+ 18 precompact. This extends
to t =0 precisely if By is a minimizing hull.

Proof. 1. First note that because we assume f is monotonically increasing,
the assumption f(0) = 0 implies that f(x) > 0 for z > 0. Using Equation
(2.8) we have:

(2.11) 0B, N K| +/ FYVu) < |0°F N K|
F—E,
for t > 0, and any F' containing F;. Note that we use the positivity assump-
tion on f to conclude that the second term shown is positive. This then
exactly says that E; is a minimizing hull for ¢ > 0.
2. As before we have the following equation:

(2.12) |OE N K| +/ fH(|Vu|) < |0*F N K|
F +

for t > 0 and appropriate F' and K. This shows as before that E;} is a
minimizing hull. To show that it is in fact strictly minimizing, pick F' D
E;" with

0"FNK| = |0Ef NK|.

Then by (2.12) and our assumptions on f we have that Vu =0 a.e. on
F— E;r ; thus, it is clear that F'is a minimizing hull. By general properties
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of minimizing hulls we may assume that F' is open. Then we have that u is
constant on each connected component of F' — E;". Since F is a minimizing
hull, any component with closure disjoint from FE;" must have no perimeter,
and thus be both open and closed. Since M has no compact components
this is impossible. Thus u =t on F — E;' so that F C E;" and hence E}' is
strictly minimizing.

3. By 2. we have E] C Ef . If they are not equal and E;r is precompact
then |0F]| < |0E;"| which contradicts (2.12).

4. If B is precompact then F; is as well so we may use them as test
sets in (2.11) and (2.12) to conclude |0E;| < |0E;"| < |0E;| which proves
the condition for ¢ > 0. These inequalities hold for ¢ = 0 only if Ey itself
happens to be a minimizing hull. O

Lemma 2.9 (Growth lemma). Let (E;) solve (2.6) with initial condition
Ey. Then fort >0, as long as E; remains precompact, we have:

FH(Vul)
E,| .
ot 10E / IVl

Proof. By the minimizing property, we know that J,(E;) is constant for all
time. So, using the co-area formula we see:

0= ) =5 (1oz - [ f-1<|w|>)

(V)
E,| — ~ _ “dAd
= 5i (1om / e

and the result follows. O

We will also need the following corollary specific to the choice of F' given
by (1.3).

Corollary 2.10. Let (E:) solve (2.6) with initial condition Ey, a minimiz-
ing hull where f = F' with F given by (1.3). Then |0F;| > €' |0Ey|.

Proof. An argument similar to the previous lemma applies to ‘8Et+ | for t >

0. We note that for F' given by (1.3) we have % > 1 so that % OB | >

|0E;"|. We note that f(0) =0 so that if Ey is minimizing Proposition 2.8
(part 4) gives the result. O
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2.6. Compactness

Theorem 2.11. Let {u;} be a sequence of solutions to (2.4) on open sets
Q; in M such that

u; —u, ;=0
locally uniformly, and for each K CC Q,

sup |V < C(K)
K

for sufficiently large i. Also assume that

(2.13) lim f'(z) > 0.

rz—0t

Then w is a solution of (2.4) on S.

Proof. We prove this theorem by a form of induction. Let v be a locally
Lipschitz function such that {v # u} CC Q. We want to show that J,,(u) <
Ju(v). Since the set {v # u} is compact, and we are assuming a uniform
bound on the derivatives of the u; on compact sets, there exists s bounding
all of these derivatives on this set. By (2.13), we see that there exists
a constant Cy such that f~'(z) < Cyz on [0,C(K)]. First assume that
v<u+ C% Let ¢ € C}(9) be a cutoff function such that ¢ = 1 on {v # u}.
Then define

v; = QU + (1 — (b)ul
Clearly v; is a valid comparison function for w; in the sense of definition

(2.1). Let U be a small neighborhood containing the support of ¢. Then by
Equation (2.4), we have for sufficiently large i:

/ Vas| + i f (V] < / Vur] + v f (V)
U U

:/U|¢)Vv+(1—gz§)Vui+V¢(v—ui)|
T (gv+ (1= $Ju)f~ (V)

< [ 1¥0l + (1= ) [Vul + 960 ~ w)
T (v + (1= @) (V).
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Thus, rearranging we get:

/ 6 (V| + (s — ) f (V) < / 61V0] + V(v — u)] .
U U

Note that in the limit the last term in this equation goes to zero. This is
because eventually either v = u or V¢ = 0 at every point. But now

1
< P
v u—l—Cf

SV uil)

<u-+

Thus for large enough i we have 1+ (u; — v)% is positive. Thus, by

lower semicontinuity we may pass to the limit to achieve:

/¢(|Vu (1+ (u— ) (V) s/ww.
U U

This completes the first stage of the induction. Now we must prove that if u
satisfies (2.4) for all w < u + € then it does for each v < u + 2¢. This follows
exactly as in Theorem 2.1 of [8], using the inequalities J,,(u) < J,(v;) where
v; = min(v,u + k), vs = max(v — k, u). O

2.7. Uniqueness

In this subsection we give uniqueness properties for solutions to (1.7). The-
orem 2.12 follows the proof of uniqueness given in [8], but does not cover all
the cases we need. Therefore, we resort to using the approximation scheme
we use in Section 3 to cover the remaining case.

Theorem 2.12. Assume that M has no compact components, and assume

(2.14) 0< lim f'(x) < 0.

z—0+t

1. If u and v solve (2.4) on an open set Q in M, and {v >u} CC Q,
then v < u on €.

2. If (Et)ts0 and (Fi)iso solve (2.8) in a manifold M and the initial
conditions satisfy By C Fy, then Ey C F; as long as Ey is precompact
mn M.
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3. In particular, for a given Ey there exists at most one solution (Ey)i>o
of (2.8) such that each E; is precompact.

Proof. First we note that assumption (2.14) implies that the derivative of
f~! is bounded below, so that on any compact set I C R>q there exists a
constant C'y such that:

lz—y| < Cf|f N 2) = ()

for all x,y € I. This is the property that we will use in the following proof.
(1) First we assume that u is a strict weak supersolution of (2.4), i.e.,
for any Lipschitz function w > v with {w # u} CC Q we have:

/ 1Vl + uf (| Vul) + e / (w—w)f (| Vu]) < / V| + wf (V)

for some € > 0. Use this formula with w = v+ (v — u)+ to get:

| vl +us a e [ wmn (Vi < [ 9] o v
As we have assumed that v is a solution of (2.4), use the equation J,(v) <
Jp(min{v,u}) to get:

(2.15) /> Vol +of (| Vo) §/> |Vu| +uf (| Vo).

Adding the previous two equations together gives:

@16) [ o () =T e [ =g (vu) <o

Now we want to bound the term (v —u)f~(|Vu|). Again we will use the
minimizing property of u. As before, use the equation J,(u) < Jy(u+ (v —
s —u)4) where s > 0 and then integrate over s to get:

/ / (V| + uf (| Vu|)dzds
0 v—8>u
< / / Vol + (v — ) f (| Vu|)dzds.
0 v—8>u
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Switching the order of integration gives

> “1(|Vu
/ ‘VU| / X{s>0} X{v—u>s} <]- + (U — v+ S)f(’|)> dsdx
M —o0 \Vu|
< /M |V’U|/ X{S>O}X{v—u>s}d5dx

which after integrating yields

v—u)?
/U>u_(2)f—1(!Vu|) < / (v —u)(|Vv| — [Vul).

v>u

Putting this equation into (2.16) and applying our assumption on f we see
that

’U—u2
@10 o [ W +e = (v <o

Assuming v < u + Cye; the previous inequality then implies that |[Vu| =0
a.e. on {v > u}; (2.15) then implies that |Vv| =0 on {v > u}. We then
conclude that since M has no compact component, v < u + Cye implies
v < u. For general v we simply subtract a constant to contradict the one
shown. Now if u is a general weak supersolution we make the approximation
u¢ = 1%5) by strict supersolutions and apply the one shown.

(28 Another property that our flow shares with usual inverse mean curva-
ture flow is that if u is a weak solution, so is u! = min(u,t) for every t € R.
Using this, let W := E; — Fy, a precompact open set. Since Ey C Fp, we
have v! < u + § near OW, thus {v! > u + ¢} is compact in W, so condition
(1) implies that v' <wu+ 6 on W, hence v' <wu on W. Since u <t on W,
v <wuon W, hence E; C F;.

(3) is immediate from (2). O

So, for the case f(x) =% a < 1, a new proof is needed. We will use
the approximation scheme by smooth solutions used in the existence proof
in Section 3 to prove uniqueness in this case.

Corollary 2.13. Assume that M has no compact components, and assume

(2.18) 0< lim f'(x).

z—0*t

Then all of the conclusions of Theorem 2.12 hold.
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Proof. Assumption (2.18) now implies that for every compact set I C R
there exists C'y such that for all z,y € I, we have

lz—y| < Cr|f )= f ()|

So, for compact regions of smooth solutions u, v we have the existence of xg
such that |Vu|,|Vv| > x¢ > 0. Thus, we may repeat the earlier proof of (1)
to get line (2.17) using C'y, and hence we prove part (1) for smooth solutions.
The same approximation scheme by cylinders used in [8] will be used in our
proof of existence. In particular for any solution u over an open set ) there
exists a sequence of approximate smooth solutions U¢ = u® — ez where U*€
solves (1.7) smoothly on € x R and u® — u locally uniformly. So let v*
and u€ be these smooth approximate solutions. It is clear that for ¢ small
we may further choose a small § > 0 such that if we define u§ := 1%; then
{v > w5} cC Q,and 6 — 0 as € — 0. Thus, we may apply the earlier result
on smooth (super)solutions to conclude v < u§. Letting e — 0 gives part
(1). The other parts follow formally, as they did not rely on the behavior of
f near zero. O

3. Existence

In this Section, we will prove existence of solutions to the initial value prob-
lem (2.7) via elliptic regularization, the method employed in [8]. Recall that
u is proper if every {s < wu <t} is compact. Set H; = max(0, Hyg,). We
will go ahead and collect all of our previous assumptions on f, and make a
delicate assumption on the growth of f near 0:

Definition 3.1. A function f : RT — R satisfies condition A if:
1. feCh
2. f'(x) >0 forall x>0
3. f(0) =0;

4. there exists € > 0,Cy > 0 and 0 < a < 1 so that for every = € [0,¢€) we
have
1

T ax < < (63
Cfx < f(z) < Crx

imafl < f/(CC) < Cfxafl;
Cr

(3.1)
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5. there exists Cy > 0 and 0 < « so that

1

— < lim @ < Cf
Cf z—00 T

1 !
— < lim f'(z)
Cf =00 pa—1

(3.2)

<Cf.

We have already seen the reasons for most of these different restrictions.
Condition (2) is necessary for ellipticity (Proposition 1.3) and condition
(3) gave us the nice behavior of minimizing hulls (Proposition 2.8). Note
that condition (4) in particular implies that lim, .o+ f'(z) > 0, a condition
that came up in the proofs of compactness and uniqueness. The growth
conditions (4) and (5) will be used to prove a decay estimate on the mean
curvature along the flow.

Theorem 3.2. Let M be a complete, connected Riemannian n-manifold
without boundary and suppose f satisfies condition A. Suppose there exists
a proper locally Lipschitz weak subsolution of (2.7) with a precompact initial
condition. Then for any non-empty precompact smooth open set Ey in M,
there exists a proper locally Lipschitz solution w of (2.7) with initial condition
Ey. Moreover, u satisfies:

C(n)

(3.3) [Vus"(z)| <  sup Hy+ .
OEyNB,.(x) r

So, let v be the given subsolution, and define F;, = {v < L}. Without
loss of generality we may assume that Fy C Fy. The region Fp — Fy is
precompact. Now, we define the approximate equation (x):

v€
Eut=f[div| ———— | | = {/|VuP+e=0 inQy,
\/ [ Vuel® + €2
u*=0 on J0F,
uw=L—2 ondFy.

3.1. Mean curvature estimate
In this Section, we prove a key interior estimate on the mean curvature for

solutions to (1.7). The proof is closely adapted from the corresponding mean
curvature estimate in [8].
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Definition 3.3. For x € M, let o(z) € (0, 00] be the supremum of radii r
such that B,(z) CC M,

1 :
Rc > —W m BT(IE)

and there exists a C? function p on B,(x) such that
p(z) =0, p>d; in B (x)
and
|Vp| < 3d, and V?*p <3g on B,.(z)
where d, denotes the distance to x.
Proposition 3.4 (Interior estimate of H). Let (IN;)o<s<t smoothly solve

(1.7) in M, where f satisfies condition A and where Ny may have boundary.
Then for each x € Ny and each r < o(x) we have

r

(3.4) H(z,t) < max <H C<nfo>)

where H, is the mazimum of H on the parabolic boundary of the intersection
of the flow with B,(x),0 < s <t.

Proof. Fix z and 0 < r < o(z) where () is as before. Let ¢ = 7 and then
we have the following evolution equation which follows from (1.9):

o FH) \ o U2 AP | ?Re(v,v)
ot~ f( ) f(H) f(H)
3.5 > S Ay + - v
(3:5) = F@EPT T (=) f(H) 1000 f(H)
() 1 e
SRR T D) 1oLy

We will attempt to find a subsolution ¢ of (3.5) that vanishes on 9B,. Now,
assuming that ¢ < r, clearly it suffices that:
a6 _ I'(3) 1
(3.6) % < (ﬁ AG+ — .
ot = 71270 g (D)
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We now state some formulae for the ambient derivatives of ¢:

op _ 1 _ 20) — 1.
E_f(i)y Vo, A¢p=try, (V) ¢I/ Vo

where A is the intrinsic Laplacian on N; and V? refers to the global covariant
derivative on M. Assuming that ¢ < v initially we can replace ¢ by ¢ in
the previous equations as far as producing a subsolution is concerned. Then
plugging these equations into (3.6) gives us the following sufficient condition
for a function ¢ to be a subsolution of (3.5):

Fix € > 0,Cy > 0 and a from A.4. We will define:

o(y) := é(r2 —p¥))+

r

where A is to be determined. Then ¢ = 0 on dB,, and ¢ < r provided A < 1.
We will divide our region into the two cases ¢ < % and ¢ > % First assume
¢ > % Then we have

2 ge a+1
e o) sy, Hee

IN

Also, note that |V¢| = 2 |Vp| < 3A. Let C(f) denote different constants
depending only on the constants ¢; and co. Then ﬁ |Vo| <3C(e)Ap™ and
N b
similarly % IVo| < C(e)Ap®. We also have ¢t try, (V2¢) < ¢p*nA?
P

using ¢ < r. Thus we see that ¢ is a subsolution if ¢(n)C(f)A < % Clearly
there exists A < 1 satisfying this inequality.

Now we must deal with the other region ¢ < % Using conditions A.5
and A.1 it is clear that there exists a new 0 < o < 1 such that:

(1 . 1\? _a F'(3) N
f <¢> < C4¢1 ’ f <¢> > (C3¢ )27 f((f))2 < a¢1+
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where a is determined by ¢4, c3. Thus our condition for ¢ to be a subsolution
on this region becomes

¢C¥

2can’

0 < ap' ™ try, (V20) — a¢®v - Vo +

Dividing out by ¢“ we see that this is equivalent to:

> ag |trw, (V29)| +a V|-

2eq4mn

Using argument similar to the previous paragraph it is clear that this inequal-
ity can be achieved by a small choice of A depending only on f and n. A
straightforward application of the maximum principle as in [8] using this
subsolution ¢ proves the result. O

3.2. Approximate solutions

We will now proceed to approximate equation (x¢) by the following family
of equations ().

€,T
[VusT|? + €2
u®" =0 on 0Ey,

€

u®T =71 on OFy.

for 0 <7 < L — 2. The idea of course is that we will build our solution to
(*¢) up from the zero solution.

Lemma 3.5 (Estimates on u“"). Suppose the subsolution v provided in
Theorem 3.2 is smooth, with Vv # 0. Then for every L >0 there is an
€(L) > 0 such that for 0 < e < ¢e(L) and 0 < 7 < L — 2, a smooth solution of
(*¢,r) satisfies:

usT > —eon Qp,u" >v+7—L on F, — Fy,
) |IVus"| < f(Hy) + € on 0Fy, |Vu“"| < C(L),

(
(

c
39) V@) < max WW) + o,
(

3.10) U2,y < Cle, L).
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Proof. (i) The first step is to define a subsolution that bridges the gap from
Ey to where v starts. Define Gy = Ey and G, := {z|d(z, Ey) < s}. Pick sp
such that G5, D Fr. This is possible because M is connected, Ey is non-
empty and Ejy and the initial condition for V are precompact. Let X be
the cut locus of Ey in M. Then on M — Ey — X the distance function is
smooth and each point is connected to Ey by a unique length-minimizing
geodesic 7. In a neighborhood of such a geodesic, the level sets G foliate.
Differentiating along such a geodesic gives:

OH

g——‘AF—RC(Vﬂ/)ﬁCl(L) on 0Gs—3%,0<s<sy.

Thus

HaGSSISEXH+—|—01$§CQ(L) on 0Ggz—3,0<s<sy.

We will do some computations now for a prospective subsolution
wi(z) = ¢(s) = ¢ (d(z,G)) z € G5, — Ep.

We want to find a w such that Ew > 0. This is equivalent to the folowing
quantity being non-negative:

P(6) = V@21 & |div [ ) - @R e PR )

Vw2 + 2

/2V7ZV'
= (o7 - L) G - VEE IR

E2 ¢//

It is clear by condition A.4 that there exists a constant Cy such that on
[0,1], f~1(z) < Cjz. Consider the function

> Co¢ + — V(@2 +EF V()2 + ).

o(s) == %(—1 + e,

Note in particular that for € < €(A, L) := e~z we have €2 < |¢| < e. Thus
¢’ is small and we can use our constant C; above to get that P(¢) >0
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provided
(Crl(¢)? + €] = Cag') ((¢)* + €%) < 29"
Now if we impose A = A(L) := 4 + 2C and that € < \/CIf then
(Crl(¢")? + €] — Cag') ((¢)? + €%) < 2% (2C€* + Ca |¢'])

<2¢? (2+ C2|¢))
< 62 gb".
Thus for these choices of € and A it is clear that ¢ is a viscosity subsolution

of E€ on all of G5, — Ey. Thus as u > w; on the boundary we can apply
the maximum principle for viscosity solutions to obtain:

(3.11) u>w > —e in Qp,
(3.12) ?)Z > —e on OFK.

(ii) Now we consider the function:

L-1
wy = — v+71—(L-1).
As we have just rescaled and translated our subsolution v, it is clear that
Ews >0 on Fy, — Fy. This domain is compact (since Vv # 0) so for all
sufficiently small ¢ we have Ewy > 0. Note that since 0 <7< L —2 we
have:

w>—€>—1>wy on OJOFy,
wu=T1T=wy on OF.
Thus, by the maximum principle
(3.13) u>wy>v+7—L on Fp— Fp,
ou

— >-C(L) on OFy.
ov — (L) on L
Clearly we also have that a constant is a supersolution of (x. ) so that again
by the maximum principle:

(3.14)

(3.15) u<7 in Qf,

)
(3.16) ailjgo on OF}.
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(iii) Now we want to construct a supersolution along dEy. Choose a function
wsg such that:
6w3
F(Hy) < 5= < f(Hy) +e
v
Clearly then Fws < 0 on 0Fj and thus for small enough 6 > 0, Fws < 0 on
U :={0 < wsz < 4}. We can now reparameterize ws as follows:

ws
Wy = ————.
4 1-— w3/5
We have Vwy = OXU% thus Fwy < 0, and wy — oo on OU — 0Fy. It is
clear that for sufficiently small e (and hence small §), we will have E€w4 < 0
onV := {0 <wy < L}. Now by (3.15) we have u < 7 < L — 2 so that u < wy
on JV. Thus, by the maximum principle u < w4 on V so that:
au 8w4 _ 81[)3

1 — < —=—<f(H .
(3.17) % S oy ey < f(Hy)+e€ on 0E
It is clear now that putting together Equations (3.11) through (3.17) we
have proved Equations (3.7) and (3.8).

(iv) Now let N;’" denote the level set {U = t} of the function U(z, z) :=

uT(x) — €z, —00 < t < co. Equation (x.) says

e = (Vi + et

So in particular we have a smooth solution to (1.7) on Q x R. Let B:=
Brl(x,2) be an (n + 1)-dimensional ball in M x R. Since the parabolic
boundary of N7 just translates of €, and |Vu| is independent of z, we
apply (3.4) to get

! (\/W) < sup max f1 (W) + ann)

ONETAB
_ / C(n)
< ! Vul? + €2 —_—.
- inrrlﬁaé},((ac) / < ‘ U| T ) + r

This is (3.9). Equations (3.7) and (3.9) allow us to apply the Schauder
estimates [7] to conclude (3.10). O

Lemma 3.6. Under the hypotheses of Lemma 3.5, a smooth solution of
(%¢) exists.
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Proof. (i) We will use the continuity method applied to () for 0 <7 <
L — 2. Let us set u = ew and then (* ) becomes:

F¢(w) :=div Ve — f1 <e\/ IVw|® + 1) =0
v/ [Vw|* +1

with w = 0 on 0€),. Now
F:C2(Qp) x R — C*(Qy)

defined by F(w,e) := F(w) is C' (recall f € C!), and has the solution
F(0,0) = FY(0) = 0. Now the linearization of F° at w = 0 is given by

DFj) = A: Co*(Q) — C*().

Since this map is an isomorphism there is a solution of F*“(w) = 0 for small
€ > 0, hence a solution of (x ) with 7 = 0. Note that this calculation again
used condition A.4, making (f~!)/(0) < co. (ii) Now we fix € and vary 7.
Let I denote the set of 7 such that (%c,) has a solution. I contains 0 by
step (i). Also, using the estimates in Lemma 3.5, and the Arzela—Ascoli
Theorem, I N[0, L — 2] is closed. Now we must show that I is open. Let 7
denote the boundary map u — ujpq,. Now define

G™(u) := (E(u), m(u) — TXoF,) -
Then (%) is equivalent to G™(u) = (0,0). Again, the map
F:C**Qr) xR = C*Qyr) x C**(09Qy)

defined by F(u,7) := G"(u) is C'. The linearization of GT at a solution u
is given by:

DE¢ _ _
IU> :C%2Y(QL) = C(Qr) x C2Y(0Qy).

oq; - (%
Now
E(u) = (ViA (V) + fH(B(Vu))

where A and B are independent of u, so that:

DEE (v) = (ViA;j(Vu)Vjv) + (FY(B(Vu) By, (Vu)V;v.

|u
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This equation is linear elliptic; hence, by the existence and uniqueness theory
DGY, is an isomorphism. Thus, by the implicit function theorem I is open
and L — 2 € I, and so the result follows. O

Now we proceed to prove the main existence theorem.

Proof of Theorem 3.2. (i) First of all we will assume that v is smooth with
non-vanishing gradient. By Lemma 3.6, we have a smooth solution u® =
us"=2 of (%) on Qp, where € — 0 as L — oo. Using Lemma 3.5, we have that

_ / C(n)
€ 1 2 2
V| < ag?rlw%)f(z)f ( Vul”+e > + ra(0)

C(n)
= 8E£rr11%)f(x) Hy +2¢+ ra(0)

on every compact subset of M — Ey with L large enough which allows us
to ignore the derivative of u on OFr. Thus we may apply the Arzela—
Ascoli theorem to conclude the existence of sequences L; — oo, ¢; — 0 and
a subsequence u; and a locally Lipschitz function w such that u; — u locally
uniformly on M — Ey, and u satisfies Equation (3.3). Again using Lemma
3.5 we have that

u>0in M —FEy, u—o0asx— 00.

Now note that exactly as in [8] we have that u¢ solves (%) if and only if
U =uf — ez solves (1.7) on M x R. So define Uj(z,z2) = u;(x) — €¢;z and
U(z,z) = u(x). Then clearly U; — U locally uniformly on (M — Ep) x R
with local Lipschitz bounds. The level sets of U; smoothly solve (1.1) so that
using Lemma 2.4 U; satisfies the variational formulation. Then we may apply
our compactness theorem to get that U satisfies (2.4) on (M — Ep) x R.
It remains to check that u in fact satisfies (2.4) on M — Ey. Let v be
a locally Lipschitz function with {v # u} CC M — Ey and fix a compact
subset K D {v # u}. Define a cutoff function ¢(z) with |¢,| < 1,¢ =1 on
[0,S] and ¢ =0 on R — (—1,5 + 1). Then putting V(z, z) := ¢(2)v(x) into
the equation Jy(U) < Jy (V) we get

/ V| + uf (| Vu|)dzdz
Kx[~1,5+1]

< / 6 Vol +v]s| + dvf (| Vul)ded=.
K x[—1,5+1]
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and then dividing by S and passing S — oo gives the result. Now extend
Ey to be negative on all of Ey so that Ey = {u < 0}. This completes the
proof in the case of v smooth with Vv # 0. (ii) To finish the proof, we first
note that there is a smooth subsolution on any complete Riemannian cone
of the form

g1, = Cs*gay, @ ds®

where U is a precompact open set in M given by [Glogs for some >0
if «(0)=1 and by gs@@=D/20) if o(0) < 1. We now sketch the argu-
ment of existence in Theorem 3.1 (1.390) of [8] where the metric is modified
at infinity so as to have a smooth subsolution. Fix L > 0 and choose an
open set Iy, CC Up, CC M. Modify the metric on Uy, so that near 90U,
gr, is isometric to a Riemannian cone as before. By step 1 we have solu-
tions with respect to these modified metrics. Letting L — oo and using our
compactness and uniqueness theorems gives the result with the appropriate
gradient bound. O

4. Geroch-type monotonicity

In this section, we will examine extending the result of Geroch monotonic-
ity for the generalized Hawking mass functionals given by (1.2) to the weak
setting. We choose F as defined by (1.3), let f = F’, and note that in this
case a(0) = 1. For more details on F' and monotonicity under the smooth
flow see [4]. Our proof follows the proof of monotonicity of the Hawking
mass for weak solutions to IMCF found in [8], but will require a few more
ingredients, for instance Proposition 4.2. The proof consists of examin-
ing the approximation scheme we used to show existence and showing that
we can bound the appropriate geometric quantities to send the monotonic-
ity calculation to the limit as € — 0. First of all we have a connectedness
lemma and a technical proposition which are independent of this particular
choice of f.

Lemma 4.1 (Connectedness lemma). 1. A solution u of (2.4) has
no strict local mazxima or minima.

2. Suppose M is connected and simply connected with no boundary and
a single asymptotically flat end, and {E;} is a solution with initial
condition Eg. If OEy is connected, then N; remains connected as long
as it stays compact.
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Proof. (1) Say u has a strict local maximum. Then there is a connected
precompact component F of {u >t} for some ¢. Define v by v =wu on
Q — FE and v =t on E. Then (2.4) yields

/ V| 4+ uf (V) < / Hf (| Vl)
E FE

from which it immediately follows that v <t on F, a contradiction. In the
case of a minima, we first of all know that |Vu| < Cp on E. As we have
seen before, there then exists a constant Cy such that f~(|Vul|) < Cf |Vul.
Now we may choose ¢ in this construction so that in fact v >t — C% on E.
The equation shown now again gives a contradiction.

(2) We give a sketch of the proof of Theorem 4.2, part (2) in [8] which
applies directly to this situation. Fix ¢ > 0 and let Ny = {u = ¢}. One can
show that W = {u < t} is connected if OEj is connected. Also X = {u > t}
is connected. If IV; has two components, then one can construct a loop that
starts at OFy, crosses Ny via one component and returns via the other. This
loop cannot be contracted, a contradiction to M being simply connected. [

Proposition 4.2. Fizp > 1. Say F': R — R is a real valued function such
that for all x € R there exists 1 < o < p such that F(x) = x®. Then for any
measurable function g € LP(Q)) on a finite measure space 2, we have

(4.1) | 7@ < Cr ol
Q

Proof. We may approximate g in LP by monotonically increasing step func-
tions {gn}. Using Holder’s inequality we see that for step functions

| Pl - i / @)

m

<> w5 [ o
i=1 2
<CFf HgnHip(Q) .

Now, applying Fatou’s Lemma we get that [ F(g) < lminf, o [ F(gn) <
Crlim, oo ||gn||1£p(g) =Cr HgHZ’(Q)' -

We now show the monotonicity under the weak flow. Assume that
Ny is smooth and M has a smooth subsolution at infinity. Both of these
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assumptions will later be removed by an approximation scheme. Let Nf :=
{z = u/e — t/e} where uf := u“~2 is an approximator defined on Q, as in
the proof of Theorem 3.2. We choose a cutoff function ¢ € C?(R) such that
¢ >0,spt¢ C [1,5], and [¢(z)dz=1. Fix T >0 and L >T + 7,e < 1, so
that NS is disjoint from M X spt ¢ for 0 <t < T. Then the boundary term
disappears in the calculation that follows.

aat/ﬁ(z)F(H)
/ 85(H) S + 2P (H)V - o +2¢Iﬁg)
2
o o
BRG]
:/]V;¢< W—MA! —2Re(v, u)+2Hf1€I({I;f)>
—2D¢- l?f‘}(eg) + 2?((5)) Vo -v

And we may write this in integrated form as

[ erun= [ oran

/ / 2¢ (|Df(Hg + |A? 4+ Re(v,v) — HF(H))

7(H) 7(H)
Df(H) F(H)_.
(4.3) +2Dé¢ - G 2f(H)v¢

Estimates: Let us now estimate each of these different terms. Specif-
ically we will want to fix T' and get estimates that depend on T and are
independent of €. By the second part of (3.7) we see that the growth of u€ is
determined solely by the subsolution v, so that there exists a constant R(7T')
such that

(4.4)  NfN (M xspt(e)) C K(T) = (Brery — Eo) x [1,5),0 < t < T.
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Since Ef is a minimizing hull, using the definition applied to the perturbation
Ef U K(T) gives the inequality

(45) NSO (M x spt ¢)] < 0K (T)| = C(T).

Using (3.3) and (3.4) and the fact that our domain is compact we conclude
(4.6) |H| < C(T) on Ny N (M x spt ).

Given such a bound and the fact that f is monotonically increasing with
a(0) = 1 we have that

(4.7) Cy(T)H < f(H) <C}T)H on 0<t<T.

Thus in particular having bounded the area of integration and the integrand
by constants depending only on 7', we get
(4.8) / p 4 oF(H) + gy, < o).

N J(H) f(H)
Now, using the Cauchy—Schwartz inequality and the arithmetic-geometric
mean, we see that

Df(H) _ Do |DF(H)P
S e ¢ (2
Df(H)
S OOy

where the last equation follows since ¢ is C? with compact support. Using
the previous equation and (4.6), (4.7) and (4.8) we see that

2
(4.9) aat/Nfng(H)g/Nng) ('Df’(egﬂ+2|m2> +C(T),0<t<T.

But now using these inequalities we see that [y, ¢F'(H) is uniformly bounded
along 0 <t < 7T so that the time derivative must also be bounded almost
everywhere. Thus if we restrict to a ¢ such that ¢ = 1 on [2,4] then

! [Df(H)P” 2, AP
(4.10) /0 /wax[mp e+ IDIUDP + 4P < O()

Now fix any sequence € — 0. Note that the functions | N ‘%{}ggf +...,

defined on [0, T] are now uniformly bounded in L', so that Fatou’s lemma
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implies that the liminf of these functions is also in L!, and thus bounded
almost everywhere. Hence

(4.11)
|Df(H)”

liminf/ + |Df(H)|? + |A]? < 0o, ae. t>0.
ivoo Jnrin(mx(za))  f(H)? DI+ 4]

Convergence: Note that we have subsequences ¢; — 0, L; — co, N} =
Ny such that

(4.12) N} —s Ny = N; x R locally in C', a.e. t>0.

We will want to pass the integrated equation (4.3) to the limit. First of
all, let us record here the following general convergence result. If N* is a
sequence of C'' hypersurfaces such that N* — N locally in C' and

supess sup |Hy,| < oo
i N

then the limit Hy exists weakly as a locally L' function, with a weak con-
vergence

(4.13) / HN’iVNi'X_>/ Hyvy - X, X € C)(TM)
i N

and lower semicontinuity:

(4.14) ess sup |Hy| < liminfess sup |Hy,|
N 1— 00 Ni
(4.15) / ¢ |Hy|* < liminf/ ¢ |Hyi|*.
N 1—00 Ni

It is clear that composing the almost everywhere C° functions Hy: with
any C* function w will give a weak definition of w(H). Now, let us
first examine the [y, ¢F(H) term. Using (4.9) we have that the function
/ N ¢F(H) — C(T)t is monotonically decreasing. Thus we may choose a
diagonal subsequence such that

(4.16) lim ¢F(H) exists, a.e. t>0.

Now pick a ¢ such that (4.11) and (4.12) hold. Given the local C! conver-
gence, it is a general fact that follows from the implicit function theorem
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that the converging surfaces N} can be written simultaneously as graphs of
C' functions w; over a fixed smooth surface W. Thus, we will project all
quantities down to this surface for comparison. So, consider as part of Equa-
tion (4.11) the bound on | D f(H)|?. Given that H is bounded uniformly in i
on the domain, it is clear that this then gives us an H? bound on H. Thus,
applying Rellich’s Theorem, Equation (4.13) and Theorem 3.43 of [2], we
conclude that there exists a subsequence such that:

Hy: — Hy, in L*(W N (M x [2,4])
HN;' — HNt a.e.

Now, using Proposition 4.2 we see that
(4.17) / oF(H) — ng( ), a.e. t>0.

Now using (4.8) and the dominated convergence theorem we conclude:

(4.18) /S . ¢oF(H) — /S . ¢F(H)

for any 0 <r < s. Note that this same argument will work to prove con-

vergence of the term %I(f)]), as for a(0) = 1 this term appears as H?, and

we have shown L? convergence. Now let us consider the term %Vqﬁ Y
Using our uniform bound on H and the area of integration, we clearly have

/Nz?((g))‘v¢'l/| SC(T)S;:p]V¢-V]—>O, a.e. t > 0.

Note that again we have used the fact that for almost all ¢, N} converges
locally in C! to the vertical cylinder N;, where v is perpendicular to V.
Using (4.8) and the dominated convergence theorem, we then get that

(4.19) /:/Nzl}gwqu—m

Now we address the term le |D’Z1(LI)3| . We note that the properties of f and

the argument of Lemma 5.1 of [8] show that f(H) > 0 H" l-a.e. on N, so
that the integral makes sense for almost all .
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Lemma 4.3 (Lower semicontinuity lemma). For each 0 <r <s,

/ N¢!Df <hgggf// ¢!Df

Proof. By (4.11), for a.e. t > 0 there is a subsequence 7; such that

IDf(H)”
4.20 sup/ _ ——F— < 00
(4.20) i INTaaxa)  fUH)?

Now let N be a connected component of NN (M x [2,4]) and let N7 be
a connected component of N’ N (M x [2, 4]) converging locally in C! to
N. Let a; be the median of log f(H) on N;. By (4.20) and the Rellich
compactness theorem, after passing to a further subsequence, there exists
a € [—00,00), f € L2(]\7) such that a; — a and

log f(Hg,;) —a; — f in L*(W) and ae. on W

where we have written the surfaces N7 and N as C? graphs over a common
surface W for large enough j. The case a = —oo is ruled out for a.e. ¢ >0
by the positivity of H. If a > —o0, then

log f(Hy,) —a; — log f(Hg) —a in L*(W).

Weak convergence in H? then follows; thus, by the usual lower semicontinu-
ity we get the result for a.e. t > 0, and hence the desired result by Fatou’s

lemma. U
For the term D¢ - 7 H)) we note that one can show that this term converges
weakly to zero as in Lemma 5.3 of [8] by writing [y D¢ - [}](cg‘)’) as a time
derivative, this time using;:
0 Df(H
gi(t) == /; —eigb(z)&' f{;))duw(az,z)
0 Df(H)
- / eadls =) 5 gy o 52
This proves the lemma. U

Lemma 4.4. For each 0 <1r < s,

I py- PIH)
r JN}

f(H)
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As for the convergence of the term |A[?, we will need to define the second
fundamental form of a surface in H2 N C'. We refer the reader to page 402
of [8] for a complete discussion, and here merely state that a weak definition
exists, and given N* — N locally in C' with

sup/ |Api
i JN

then Ay exists in L2(NV) with weak L? convergence and lower semicontinuity

(4.21) / |An|? gnminf/ |An:|*.
N 1—00 Ni

If we further assume that [, |A|? < oo then we may approximate strongly in
C' and H2 by smooth surfaces N'. These facts are used to prove Lemma 5.4
of [8].

2
< 00,

Lemma 4.5 (Weak Gauss—Bonnet formula). Suppose N is a compact
C! surface in a 3-manifold, satisfying [y |A|? < 0o. Then

/ Ko+ Mg =27x(N)
N

where K12 denotes the sectional curvature in the ambient manifold evaluated
on Tx(N) and X\; are the eigenvalues of A.

Lemma 4.6. Let N; be the limiting surfaces defined above. Then
/ A <C(T), 0<t<T.
N,
Proof. By (4.11) and (4.21), we have

/ |A? <oco  forae. t>0.

Since the surfaces N; are connected and compact with locally uniform C*
estimates we have bounds on x(IN¢),|N| and supy, [Ki2| on 0 <t <T.
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Lemma 4.5 gives
/ Mo < C(T) for ae. t€[0,T].

Since H = A1 + Ag is also bounded we get the required bound for almost
all t. By choosing a sequence of times for which the result holds and applying
(4.21) we get the result for all times. O

We will also need Lemma 5.6 of [8].

Lemma 4.7. Suppose E is precompact, E' = E, and OF is CY'. Then
either OF is a smooth minimal surface, or OF can be approzimated in C'
from the inside by smooth sets of the form OE, with H >0, El. = E; and

(4.22) supsup |A| < oo, / H?* — H? as 7 — 0.
T OE, o OE

We are now in a position to prove the following proposition. The proof
will consist of passing to limits and using all of the previous lemmas to
conclude convergence.

Proposition 4.8 (Energy growth formula). Let M be a 3-manifold, Ey
a precompact open set with C' boundary satisfying

(4.23) / |A]? < oo
OE,

and (Ei)i>0 a family of open sets solving (2.4) with initial condition Ey.
Then for each 0 < r < s,

/NFF(H)>/ F(H)
//t('Df AR + Re(vr) - f;{;;;ﬂ)
_ / F(H) + / (N
//Nt<’Df 22 %( )\2)2+R+;F(H)>.

Proof. Some of the arguments used here are identical to those in Theorem
5.7 of [8]; so, we sketch them and refer the reader for more details.

(4.24)
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(1) First of all we assume that 0Ep is smooth and M has a smooth
subsolution at infinity. Combining together Lemmas 4.3, 4.4, (4.21), (4.18)
and (4.19) we can pass (4.3) to the limit as an inequality, with the limiting
cylinders N; replacing Nf for a.e. 0 <r < s. Using the fact that V; is a
cylinder for a.e. t, every quantity Q(z,z) = Q(x) breaks up as

/ﬁ oQ, = /2 " gz /N Q= /N Qe

thus we obtain the first inequality in (4.24). To establish the second inequal-
ity we note that, using the Gauss equation to rewrite Re(v,v) and the ele-
mentary formula |A|? = %Hz + %()\1 — X2)? we see:

2|AP” + 2Re(v,v) — 217%%1)
:H2+(/\1—)\2)2+R—2K+H2—]A\2—2};}EI%I)
_p_ Lo a2y 32 JHEH)
=R—2K + (0 = Xo)* + SH? =2 0

1
= R-2K+5(M - Xo)? — F(H)

where in the last line we have used the defining differential equation for F'.
Applying Lemmas 4.5 and 4.6 the result follows.

(2) Now we must show that (4.24) holds at r = 0. From Theorem 2.7
(part (3)) and (2.10), we know that OE} is C1't with H > 0 and

- F(H) < /aE0 F(H).

Thus it suffices to show (4.24) for E|. We will break into two cases. First
say that H > 0 somewhere on 0E(. Then by Lemma 4.7 there exists a
family of smooth surfaces of the form OFE, approximating Ey in C!, with
H >0 and E. = E.. By Theorem 3.2, there is a proper solution (E7)¢>¢
with initial condition Ej = E.. By the smooth existence lemma, we have a
smooth flow for short time, thus (4.24) holds for (E7 )0 at r = 0, and we
just need to pass to the limit now. By Theorem 2.12 (part (3)), (4.22) and
(3.4) it is clear that we have C! convergence of the different level sets in 7
as 7 — 0. Note that the arguments given lemma to show convergence of the
different terms in (4.24) not involving derivatives of the cutoff function hold
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for general sequences of exact solutions in a 3-manifold. Finally by (4.22),

H? — H?,
dE, OE}

thus by Proposition 4.2
OE, oE!,

This finishes the proof of (4.24) at r = 0 in the case where H > 0 somewhere.

Now suppose that JEj is a smooth minimal surface. We make an argu-
ment very similar to the previous one where instead of approximating the
surface by approximators with positive mean curvature, we approximate the
ambient metric by one in which dFy has positive mean curvature.

(3) Similarly, when OEj is C* satisfying (4.23) we may approximate it by
smooth surfaces S; C M — Ey with Lo convergence of the mean curvature by
the remark following (4.21). By Theorem 2.12 (part (2)), we have uniform
convergence of the solution functions w; — u. Now, Theorem 2.7 implies
that we in fact have C'! convergence OE; — N for almost all times. By step
(2), (4.24) holds for the approximators and our same arguments allow us to
pass to limits assuming M has a smooth subsolution at infinity.

(4) Now we need to remove the assumption of the smooth subsolution at
infinity. We do the same conic modification near the asymptotic edge used
in the proof of Theorem 3.2 to show the result at » = 0 under the general
hypotheses. By Lemma 4.6, we can apply the result at any r > 0 to show
(4.24) for all times. U

Now we recall the result of Corollary 2.10, which is the last step needed
to prove the monotonicity.

Proposition 4.9 (Generalized Geroch monotonicity). Let M be a
complete 3-manifold, Ey a precompact open set with C' boundary satisfying
(4.23) and (Et)¢so a solution of (2.4) with initial condition Ey. If Ey is a
minimizing hull then

1 S
F F 1/2
mg (Ns) = mg (Ny) + (167r)3/2/r [ Ne| % [167 — 8mx (V)

(4.25)
+/ 2|Dlog f(H)|* + (M — A2)? + Rdpu]dt
N,

for 0 <r < s provided Es is precompact.
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5. Asymptotic regime

In this section, we show that N; becomes C1® close to a coordinate sphere
as t — oo by using a blowdown argument and the characterization of solu-
tions to IMCF with compact level sets on R"™ — {0} proved in [§8]. We then
show that mapm > limy_oo mf (N¢) by using an asymptotic expansion of
m?E. This will complete the proof of Theorem 1.1. As it turns out that
the — fz cH? in the asymptotic expansion will cancel with the constant ¢
and all of the higher order terms will go to zero, making the analysis from
this point in the proof is identical to the case of usual IMCF.

Now let € be the asymptotically flat end of M embedded in R™. Let g
be the metric of M pulled back to 2 with connection V, and let  be the
Euclidean metric with connection V. We will write B,(x) for metric balls
with respect to g, and D, (z) for metric balls with respect to 6. Let u be a
solution of (2.4) in , and set E' := {u <t} C Q.

Fix A > 0 and define blown-down objects

O =X Q, 0Mx) = N2g(x/N), uMNx) == u(xz/N), E} ==\ E,.

Note now that for our generalized flow, the blowndown objects do not satisfy
(2.4) because of the non-homogeneity of F. However, the gradient estimate
together with the fact that our flow approaches the usual IMCF as Vu —
0 will show that in fact the blowndown limit exists and that the limit is
the expanding sphere solution for IMCEF. In fact, the blowndown functions
satisfy

Vu

(5.1) ACL (|Vu|2> < divir

|Vu| < AC% (|Vu]2> .

Lemma 5.1 (Blowdown lemma). Suppose the flat metric on § satisfies
— 1
(5.2) lg =38 =0(1), |Vg|=0 Tl

|z

as |x| = oco. Let u be a solution of (2.4) on Q such that {u =t} is compact
for sufficiently large t. Then for some constants cy — oo,

ut — ey — (n— 1) log|z|.

Proof. We begin with the eccentricity estimates. Fix ¢y such that {u =t}
is compact for all ¢ > tg. By our assumption of asymptotic flatness there is
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Ry > 0 such that
o(x) > clx|, dist(x,0E:,) > clx|.

Also by the gradient estimate in the existence theorem we have

(5.3) V()| < =,

|z
Let ©(N) denote the eccentricity of N. Recall the definition of ©(N): if
[r(N), R(N)] is the smallest interval such that N C Dgr\D,, we let O(N) =
R(N)/r(N). Using (5.2) and the fact that f/(0) > 0 we see that there exists
A >0 and t; such that (Deat)t,<t<oo is a subsolution of (2.4). Using this
surface for comparison we see that

for all |x| > Ry.

(5.4) R(Niyg) < eR(N), t>t1, 6>0.

Now we already know r = r(N¢) > Ry. Now u = t somewhere on 9D, thus
by (5.3), there is C such that u > t — Cy everywhere on 9D,.. Thus, Ny_¢, N
0D, = ¢. By Lemma 4.1, N;_¢, cannot have any components outside of D,.,
thus R(Ny—¢,) < r. Combining this with (5.4) gives

(5.5) R(N;) < e*® Ry, . < e%r(Ny).

C
We must now show that a limit solution exists. Let A\; — 0. Note that the
estimates (5.3), (5.4) and (5.5) are scale-invariant, and thus hold for N}
on the complement of a subset shrinking to {0} as i — co. Using these
estimates and Theorem 2.7 we can modify the proof of Theorem 2.11 to
show that there exists a subsequence ();,) and numbers ¢; — oo and a limit
function v such that u™s — ¢; — v locally uniformly in R™\{0} with local
C' convergence of the level sets. It is clear now using (5.1) that v satisfies
the usual IMCF equation. Equation (5.3) shows that v is not constant,
making some level set non-empty. The bounded eccentricity combined with
the fact that all large enough level sets are compact shows that in fact the
level sets of v are all compact. Thus, applying Proposition 7.2 of [8] the
result follows. O

We now recall the definition of ADM mass. The proof of part 1 is found
in [1], of part (2) is found in [3] and [6].

Lemma 5.2 (ADM lemma). Suppose R >0 on M, and the asymptotic
region §) is embedded as the complement of a compact set in R3 equipped with
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the flat metric §. Let U be a precompact open set with smooth boundary, v
the outward unit normal of U with respect to g, and du the surface measure
of OU with respect to g.

1. If § satisfies
cd<g<Csd inQ, /l@g‘2<oo
Q
then the limit

. 1 o _
mapm(g,0) = lim —— /8U 97 (Vigix — Vrgis) V¥ dp

exists and is finite if and only if fMR < o0o. Here xy — xm locally
uniformly.

2. If 0 satisfies
lg —d| < C’|:c\71/27a, ‘?g| < C\x|73/270‘, €N

for some a > 0, then mapwm s a geometric invariant of g, independent
of the choice of 6.

Lemma 5.3 (Asymptotic comparison lemma). Assume that M is
asymptotically flat, and let (Et)¢>t, be a family of precompact subsets weakly
solving (2.4) in M. Then

lim m! (N) < m g ppy(M).

t—o00

= 47m. Thus Lemma

Proof. Define r = r(t) by |N¢| = 4nr?. Then ‘Ntl/r )
gl T

5.1 implies that

(5.6) Ntl/r(t) — 0Dy in C'ast — oo.

Let h be the restriction of g to the surface N; and let € be the restriction
of the flat metric to it. Let 1 denote the exterior unit normal, w the unit
dual normal, A the second fundamental form and H the mean curvature,
all with respect to g. The quantities n and others are the corresponding
quantities with respect to the flat metric. Now, let p = g — J. We restrict
to the region where |p| < 1—10 on N;. We record some basic estimates for
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geometric quantities in an asymptotically flat manifold. First of all

1
- I} = §gkl(vipjl + Vipa — Vipij) £ C |p| |V

Vp = Vp=£Clp||Vp].
Also the following estimates are derived in page 418 of [8]:

|H—B| < Clpl|Al+C|Vpl, |H>— B <Clp||A]
+ C'|Vp| + C |Vp| |4]

_ - 1 y
2 = d) = (G C o AP £ C V0 ) d
Note also that we know
/ H?dp > 16m,
N
thus we have

/ F(H)dp = | H?dp— / cH3dp+ [ OHYdu
Nt Nf, Nt Nt
> [ H%djp+ H*(dp — dp) +2H(H — H) — (H — H)?du
N,

(5.8) — / cH3du+ | OHYdu
t Nt

1 g
> 167 — / cH? + | O(H*) + §H2h”p,~j
t N, N;
— 2Hhikpklhleij + H2Vil/jpij — 2Hhij1/lvipjl
+ Hh W'V ipy; — Clp* |A]? = C [Vp|*.

Now we will show that mp(N¢) remains bounded. Recall that we have the
following estimate

%

(5.9) [H| = {1 (|Vu]) < 2]

<

2 Q

on Nt
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for a.e. sufficiently large ¢. Using this with our growth formula,

s+1 s+1 1 1
[ =[S pm
s N, s N, 2 2
s+1 s+1 1
g/ F(H)+/ 47rx(Nt)+/ —H?
N, s s 2

< AnCpg + 87 + 4nC.

Thus, we may select a subsequence t; — oo such that

sup/ |A]? < .
i JN,

Note also by (5.9) that
O(H?) = c
N, r

Together with (5.8), we then have

F(H) > 167 — g
Ny, T

Thus by the definition and monotonicity of mg(V;), we have

sup mp(Ng) < oo.
t

Now, using the monotonicity formula, we see that

[ S

Thus, there exists a subsequence t; — oo such that

2
/NV()\l—)\Q)2+W—>O.

J

Given our conditions on F' and the bound H < C/r it is clear that this
implies an H? bound on H. Considering the rescaled surfaces N, LR
graphs over the disc for large enough j, it is clear that we can apply Rellich
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compactness to conclude
H, /e, — Hpp, =2 in L*(dDy).
J
This then implies that

2
(510) HN]. :;—}—fj on Nj,

where fN‘ f]2 — 0. Also, we have

H | 1
/ A——h| == —N](Al_)\Q) —>0,
N, 2 2
thus
h
(5.11) ANj = - +g; on N;

where [ gjz — 0. Thus

sup/ |A]? < co.
J JN;

J

Finally, we note by Lemma 5.1 that in fact H = 2 + O(-%) so that

T

C
rl/ cH? = 32me + —.
r

t

We now can estimate

32mme(N)) = 11 <167r _ / F(H)> _ 39mc
N
=1 <167T— HQd,u—}—/ cH3dp +
Ny f

= (167r —/ szu> + g

C 1 . , ,
< —4nmn / —*thl]pij + QHthpklhl]Aij
T N, 2

(’)(H4)d,u> — 32me
N,

— HQViVij'j + 2Hhijljlvipjl - Hhijljlvlpij
C 2 4 . 4 .

< —+m +/ ——hYpy; + —hpij — —v'vpi;
4] N, T T T
+ 4hilevipjl - 2hijulvlpij
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where 7; is an error term that goes to zero in the limit because of the
condition of asymptotic flatness (5.2). We can integrate by parts to see that

/ WV ipj = | HYW'pj — B peh Ay
NL Nl

9 . y
= | =l — b+
N T
where 17, goes to zero in the limit by (5.2). Using this in the previous equation
gives

C g g
32mme(N)) < — 4+ + 2172 + / QhUVZVipjl - 2h”1/lvlpij.
rl Nl
By (5.7), this quantity approaches the ADM mass. Applying the mono-
tonicity formula, we have

sup me(Ny) < mapm(M).
t>0 O
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