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Abstract

We construct a smooth axially symmetric solution to the classical
one phase free boundary problem in R", n > 3. Its free boundary is of
“catenoid” type. This is a higher dimensional analogy of the Hauswirth-
Helein-Pacard solution [18] in R?. The existence of such solution is con-
jectured in [18, Remark 2.4]. This is the first nontrivial smooth solution
to the one phase free boundary problem in higher dimensions.

1 Introduction and main results

Free boundary problems arise as mathematical models in many different con-
texts, e.g., heat conduction, interface dynamics, evolution of ecological systems.
In this paper, we are interested in constructing new smooth solutions for the
following classical one phase free boundary problem in the whole space:

Au=01in Q:={u >0} CR", (1)
|[Vu| =1 on 0.

Here 012 is the free boundary. The regularity theory of (1) has been studied for
a long time, see for instances [2, 5, 6, 7, 9, 12, 21]. In the literature, the domain



Q in the one phase problem is called exceptional domain and the function u is
called roof function.

The simplest solution to (1) is the one-dimensional solution z;'. This solution
is unbounded, which constitutes a major difficulty for the construction of other
solutions using this one dimensional profile. Another class of solutions of (1) is
the cone type solutions (homogeneous functions of degree one). Consider the
Alt-Caffarelli cone in R™ given by

|7n| < apy/2? + ...+ 22. (2)

It is known that there exists a unique dimensional constant o, (see [1, 8]) such
that there is a solution to (1) whose free boundary is exactly this cone. It has
been proved by De Silva and Jerison [11] that in dimension n = 7 (actually
also for n = 9,11,13,15), the solution to (1) corresponding to the cone (2) is a
minimizer for the energy functional

Jow) = [ (196 + X000 ()] 3

For a discussion on the existence and stability of more general cones other than
(2), we refer to [19, 22]. We remark that for a cone type solution which is also a
minimizer of the energy functional, it is expected that there should be a family
of smooth solutions to (1) whose free boundary is smooth and asymptotic to
the cone.

We notice that the cone solution has a singularity at the origin. So far the
only nontrivial smooth solution with simply connected phase we know of is the
so-called Hauswirth-Helein-Pacard solution [18] in the plane (also called hairpin
solution [20]). To describe this solution, we use ® to denote the map

(z,y) = (z + cosysinhz,y + siny cosh z) .

Let Q be the image of the region {(z,y) : |y| < Z} under this map. One checks
directly that

Q= {(Jj,y) Dyl < g —l—coshm}.
Let u(x,y) = cosy cosh . Then the function
Ulz,y) =uod ' (z,y) (4)

is a solution to (1). It turns out that the Hauswirth-Helein-Pacard solution
plays an important role in the analysis of other solutions of the one phase free
boundary problem in the unit disk with simply connected phase [20], similar to
the role played by the catenoids in the minimal surface theory [10].

Using complex function theory, Traizet [35] (see also [36] for related results)
established a one-to-one correspondence between solutions to (1) and a special
class of minimal surfaces in R3. Under this correspondence, U is transformed



to the catenoid, a classical minimal surface. It also has been proved there
that U is the unique (up to a scaling and the trivial one dimensional solution)
solution in R? with simply connected phase (see also [26, 32]). Unfortunately the
correspondence between one phase problem and minimal surface is not available
in dimensions n > 3. However, it is conjectured in [18, Remark 2.4] that the
Hauswirth-Helein-Pacard solution should still have higher dimensional analogy.
In this paper, we confirm this conjecture.

To state our result, we use (z1,...,Z,—1,2) to denote the coordinate of R™

and set r = /2% + ...+ 22 _|.

Theorem 1 There exists a solution u to (1) satisfying the following properties:
(I) u depends only on r and |z|.
(II) The positive phase  := {(x1,...,xn_1,2) € R" 1 u (21, ..., Tn_1,2) > 0} can
be described by

R™\ {(z1, ey Tpn_1,2) : |2] < g(r)},

for a function g with g (1) =0 and

lim (¢’ (r)r"?) € [0, +00). (5)

r—4o00

(III) In Q, O,u > 0 for z > 0, and O,u < 0 for r > 0.

Remark 2 Due to the scaling invariance of the problem, actually we have a
family of solutions wUeX) ith p > 0 being a parameter. It is to be expected that
there should exist another two families of axially symmetric solutions whose free
boundaries are asymptotic to the Alt-Caffarelli cone. The positive phases should
have the form {(x1,...,2n-1,2) : |2| < h(r)}, where h is a positive monotone
function defined on [0, +00) for the first family of solutions, while h is monotone
and defined on [1,4+00) with h (1) = 0 for one of the solutions in the second
family.

Now let us describe the main difficulties and steps of the proof of Theorem
1. A solution of the one phase free boundary problem is formally a critical
point of the energy functional Jy. Given suitable boundary conditions, while it
is relatively easy to use minimizing arguments to obtain minimizers (see [1]),
variational methods in general are not directly applicable for unstable critical
points of Jy, due to the fact that Jy is not differentiable in usual functional
spaces. Furthermore for the solutions we are interested in this paper, they are
indeed not minimizers. Actually, for R", n < 4, all stable solutions to the one
phase free boundary problem are trivial. For dimension n = 3 this result was
obtained by Caffarelli, Jerison and Kenig in [8], and they conjectured that it
remains true up to dimension n < 6. Jerison and Savin [22] established the same
result for n = 4. Another difficulty we are facing is that usually the solutions
are unbounded and the energy is actually equal to infinity.



To overcome these difficulties, we proceed the proofs in two steps. We discuss
the case of n = 3 only and the other cases are similar. In the first step, for each
fixed k > 0, we construct two-end solutions to the following two-component free
boundary problem

[Vu| =1 on 8 {[u| <1}, (6)

where the nodal set {u = 0} behaves like {|z| = klogr + b}. The solutions to
problem (6) are bounded and relatively easier to deal with, though we still need
to overcome the problem of nonsmooth profiles and regularity issues since the
solutions are not minimizers and are of mountain-pass type in terms of the new
energy functional

{ Au=01in {Ju| <1},

B = [ [IVal? + X @]

In the second step, we show that the solutions to (6), after some rescaling, as
k — 01, approach to a nontrivial solution of (1).

The paper is organized as follows. From Section 2 to Section 5, we prove
Theorem 1 in the case n = 3. Then in Section 6 we indicate the necessary
modifications needed for general n > 3. In Section 2, we consider a family
of regularized problems and use variational arguments to show the existence of
mountain pass type solutions U, , in bounded domain €2,. In Section 3, we prove
that as € tends to zero, these mountain pass solutions converge to a solution
Vo of (6) in Q,. We also show the regularity of the free boundary of V,. In
Section 4, we enlarge the domain by sending a to infinity, and get a solution
Wy, for (6) with prescribed asymptotic behavior at infinity (nodal set looks like
klnr—+b). In Section 5, we analyze the precise asymptotic behavior of Wj. Then
by sending k to zero, we show that suitable blow up sequence of Wy, near the
origin converges to a solution of (1). In the last section, we consider the general
case of n > 3.
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of British Columbia in 2016. He appreciates the institution for its hospitality and
financial support. K. Wang is supported by “the Fundamental Research Funds
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2 Mountain pass solutions for a family of regu-

larized problems

As we already mentioned in Section 1, there are three main difficulties in dealing
with problem (1): firstly the energy functional is not smooth, secondly the



solution we are interested in is not a minimizer and thirdly the solution is
unbounded.

To overcome the above mentioned difficulties, we shall regularize the func-
tional J; and consider a family of smooth potentials F. which approximates
the characteristic function y(_q 1 (-) of the interval (—1,1). F is defined in the
following way. Let F be a smooth monotone increasing function in [0, +00) such

that ) [ 1]
_ _J s5,5€]0,5],
F(S){ 1—e*s€e(1,400).

We may also assume that £ < 0 in (3,+00). It is worth pointing out that
the idea of regularizing the potentials has been explored in some other related
contexts, for instances [3, 29].

Let p > 0 be a cutoff function satisfying p (s) + p(—s) = 1 and

1,$<—l7
p(s):{ Os>l2
) 2

For each ¢ > 0 small, we define a smooth even potential F. on the interval
[—1,1], monotone increasing in [—1,0], to be

Fo=p)F (T - p o) F ().

3

With this definition, F. < 1, and on any compact subinterval of (—1,1), F. — 1,
as € — 0. We also have

2
F/(£1) = 3 too, ase — 0.

Then instead of J;, we shall consider the regularized functional

/ [1Vul* + . (w)] .

Note that F is a double well type potential and a critical point of this functional
solves the equation

1
Let H. be the heteroclinic solution of the ODE

1
HY = LFL(H),
with
H.(0)=0, H, (+o0)==+1.

Heuristically, as € — 0, H. converges to the function

x, for —1<z<l,
H(z)=14 1, forz>1,
-1, for x < —1.



This is a one-dimensional solution of the following free boundary problem

Au=01in Q:= {Ju| < 1} C R, (8)
|[Vu| =1 on 09.

The existence and classification of solutions to this problem has been studied in
[24, 31, 37].

We would like to construct mountain pass type solutions for (7) on bounded
domains with suitable boundary data, using similar ideas as that of [17], where
Morse index one solutions to the Allen-Cahn equation are constructed.

To describe the boundary data, we need to know the asymptotic behavior
of H. as € goes to zero.

Lemma 3 Let € > 0 be small. For any x € [0,1 + elne], there holds
(1-e)z < H.(z)<uz.

Proof. H, satisfies
H?=F.(H.) <1. (9)

Hence H. (z) < z, for > 0. In particular, in the interval [0,1 + elne],
H(z)<1l+elne. (10)

By the definition of F,

1= R =1 F ()~ p e P (2.

9 9

fo0<s<l4celneg, thenF(SH) =1—e" "= ,F(%ﬂ) =1—¢ . Hence

€

s+1

1—Fg(s)=1—p(8)(1—6_ : )_(1_p(8))(1_6_ E )
=p(s)e™ = +(1—p(s))e =

Consequently,
1-F.(s)<e.

This together with (10) implies that in the interval [0,1 4+ eln¢],
H = \F.(H)>1-¢,

provided that e is small. The conclusion of the lemma then follows from H, (0) =
0. m
We use t. to denote the point where

H.(t.)=1- (11)

By (9), H. (t:) = 3 and H (t.) = 5=. Additionally, t. € [1 +elne, 1].



Lemma 4 Fort € [te, +00),

te _ %t
€ €

Proof. Let ¢t > t.. Since H. is monotone increasing, using Lemma 3, we find
that H. (t) > 1 — 5. It follows that

1 H.)
Fz—:(Ha):( 26)
€
Hence by (9),
o 1A
g € °

Consequently, H, (t) = 1 — c.e”¢. It then follows from (11) that

_te
l—ce = =1-—

DO ™

This yields ¢, = %e%. The proof is completed. =
Lemma 3 and Lemma 4, together with the fact that |H.| < 1, imply that

H.(s) —s—0in C% ([-1,1]).
Let [ > 2 be a large constant and d. = O (5§> be the constant satisfying

1 1—H.(2
H.(2)+ H.(2)6. + ng (2) 6% + 6745“53 =1. (12)
Note that for € small, we have
1—-H. (2
i @)= 1D

We define a family of C? functions

H. (x),z € [-1,2],
wey () = Ho(2) + HL(2) (x —2) + LH! (2) (x — 2)° + T (2 - 2)° v e 2,2+ 6],
~H.()+H. () (z+1) = 1H () (2 + 1)z € [~ —e,-1].

Observe that for ¢ small enough, H/ (I) = —eH/ (). Hence w_; (~l —¢) = 0.
Moreover, we have w ; (z) > 0.

Lemma 5 w.; is a subsolution:
1
—wl; + §F5’ (wey) <0, forz e[l —e,24d.].
Proof. We first prove this in the interval [2,2 + 6. For s € [1— £,1],

F.(s)=e2(1—s), F/(s)=2"2(s—1).



It follows that

S (et () = (wes () 1)

_ 2 [HE(Q)—l—I—H;(Z)(x—Q)—i-;Hé’(Z)(a:—2)2+a(x—2)3 .

On the other hand, we compute

1 _HE (2)

2 1
wl (o) = B (2) + —

el

6(zx—2).
Then using the fact that . = O (s%) , we find that for z € [2,2 + §.],

1
—wly+ 5 FL (we)
1- He (2)

= mr) - g )
4672 [Hg(z)—1+H;(2)(a:—2)+; ;’(2)(x—2)2+1_5f(2)(x—2)3]
— (@—2) [—61_545(2) be2 (H; 2) + %H (2) (@ —2) + = i @ 2)2)]

<0

)

provided that ¢ is small enough.
Next we consider the case of x € [-] — &, —I]. In this case, we have

S (e () = 72 (w2 () + 1)
=2 [1 —H.()+H.()(z+1) - %Hé’ ) (x+ 1)2} .

Moreover, w!; () = —H (I) . Then using the fact that H” (I) = e~ (H. (1) — 1),
we get

0l (0) 4 5 (et (@) = 7 (L) (a41) = 3HY (O o 07

=21 (1) (z + 1) (1 + x;j) <0.

The proof is finished. m

As we mentioned before, from Section 2 to Section 5, we will deal with
the case of dimension n = 3. Recall that in the coordinate (r,z), where r =
\/2? + 3, the catenoids are given by er = cosh (ez), with € > 0 being a pa-
rameter. They are classical minimal surfaces, and can also be described by
ez = arccosh (er) .



Let £ > 0 be a parameter. For each a large, let
Q, :={(r,z) : 7 €[0,a],z € [0,b]},

where
b. = karccosh (k™ 'a) +2 + 6.. (13)

Set L, := L1 4 U Ly 4, where
Lig:={(a,z): 2€[0,b]}, and Lo, :={(rb:):r€0,a]}.

For fixed k, we then define a function w = w (r, z) , depending on the parameter
¢ and a, to be

w (T7 Z) = We karccosh(k—1a)—e (Z — k arccosh (k_l(l)) .

Although eventually we are interested in solutions of the free boundary prob-
lem in the whole space R?, it will be crucial to study solutions u = u (r, z) of
the following regularized problem in the bounded cylindrical domain §2,, with
mixed boundary condition:

—0%u—10,u— 0%u+ LF!(u) =0 in Q,
0ru (0,2) = 0,0,u (r,0) =0, (14)
U =w, on L.

2.1 Solutions of the regularized problems in (), with rela-
tively small energy

For each a large, we would like to construct a mountain pass type solution for
the regularized problem (14). We will first of all look for two solutions uy, usg
with relatively small energy. Minimaxing in suitable class of paths of functions
connecting u; and us, we then obtain a mountain pass solution. Intuitively,
u1 will have nodal set almost parallel to the horizontal x1-x2 plane, while the
nodal set of us will be close to a vertical cylinder. Similar construction has been
carried out in [17] for the Allen-Cahn equation in the two dimensional case.

2.1.1 A solution with almost horizontal nodal set

For fixed ¢, a, consider the following initial value problem for the function u =
u(t;r,z):
du=Au—1F!(u) in Q, x (0,T),
Oru (t;0,2) = 0,0,u (t;r,0) =0,
U‘La = w,
w(0;7r,2) =w(rz).

(15)

Since the constant function +1 solves the equation

Ou = Au — %FE' (ue),



we infer that the solution w of (15) satisfying —1 < u < 1. Hence the L* norm
of the solution does not blow up in finite time and by parabolic regularity, the
solution can be extended to the whole time interval (0, 400).

Let us set

B (u) ;:/Q [IVuf* + . ()] > 0.

Lemma 6 There exists a sequence t,, — +00, such that u (t,;-) converges to a
solution uy of the problem

Au—LF!(u) =0,
Oru(t;0,2) =0,0.u(t;r,0) =0, (16)
ulp, = w.

Proof. Direct computation yields

B (u(t)) = —2/ 0l < 0,

a

Hence F (u(t)) is decreasing and uniformly bounded. It also follows that

+o0 5
/ / [Opul” < 4o0.
0 Qa,

Hence there exists a sequence t,, — +00 such that

/ 10w (tn; )| — 0.

a

We then get a P.S. sequence(in the natural functional space H%!, see [17]
for related discussion) {u (t,;-)} for the functional E(i.e., E (u(t,;-)) < C,
dE [u (tn;-)] — 0). Since E satisfies the P.S. condition, using standard varia-
tional arguments, we may extract a subsequence converging to a solution u; of

(16). m
Lemma 7 wuy is monotone in the following sense:
O,u1 >0 and Oruy <0, in Q.

Proof. The fact that 0,u; > 0 follows from the moving plane argument. It
remains to prove d,u; < 0.
By Lemma 5, we know that w is a subsolution:

1
—u + (@) £0.

In particular,



Since u (0;7, z) = w (1, z), parabolic comparison principle (cf. [33, Proposition
52.6]) tells us that w(¢;+) > w(:) in Qq, for all £ > 0. This then implies that
Oru < 0 on Ly 4 for any ¢t. Now the function ¢ := d,u satisfies

06— Do+ SFY (w) 9 =10
and ¢ (0;-) =0 and

¢ (t;r) <0ond{Q, N{x>0}}.

Hence by the parabolic maximum principle (cf. [33, Proposition 52.4]), ¢ (¢;-) <
0 on €,. This proves the monotonicity of u; in r. m

2.1.2 A solution with almost vertical nodal set

We shall construct a second solution us whose nodal set is close to a vertical
cylinder. The energy of us will be less than that of u;. To show the existence
of us, we still use the parabolic flow.

Let Uy > uq be a function such that 9,Us <0, 9,Us > 0, and

E (Us) < 10kalna.

Roughly speaking, we can construct U, whose nodal sets are almost vertical,
and locally in the direction transverse to the nodal set, it looks like the one
dimensional solution H.. Now consider the solution u of the problem

Ou=Au— LF!(u),t € (0,+00),
Oru (t; 0, Z) =0,0.u (t; T, O) =0,
ulL, =w,

u (057, z) = Us.

Similarly as before, we can show that there is a sequence t,, — 400, such that
u (tn, ) converges to a solution ug of (14). Since Us > w, by the comparison
principle, we have uy > u;. We also have

O,us > 0 and 9, uy < 0 in Q.

2.2 Mountain pass type solutions

We have so far obtained two solutions uy, us, with u; < us. Now we would like
to construct a mountain pass type solution using u; and us. Let £ be the set of
C! functions ¢ satisfying the following properties:

(I) uy < ¢ < ug in Qa,

(I1) 0.9 > 0;0,¢ < 0, in Q,,

(I1D) 4|z, = w,

(Iv)ar¢ (Oa Z) =0,0.¢ (Ta O) =0.

11



To proceed, we define

o= [z m ) =2 [ VEGs

Note that e. — 4, as € — 0. Let ¢y be a fixed small positive constant. For
each € € (0,&¢), we can construct a family of C'* functions n? (s;, z) depending
continuously on s, such that n* (s;-) € € for any s € [0,1] and

1z (05+) = up,mZ (1) = .
Moreover, we require dyn* (s;7, 2) > 0, and

a’e.

E(n* (s)) <
Jnax, (n (s)) < 5

+ e—;kQ Ina+C. (17)
We may also assume that ‘V(r’z)n: (s)’ is uniformly bounded for s € [0, 1] and
e € (0,&0). The existence of this family of solutions essentially follow from
geometric properties of catenoids.
Now we shall consider the solution uw = u* (¢;s;7,2) of the initial value
problem
du* = Au* — LF! (u*),t € (0,+00),
oru* (t;8;0,2) = 0,0.u* (¢;s;7r,0) =0,
u* (t;85°) |p, = w,
u* (0583-) =nZ (s5°) -
Using the order preserving property of the parabolic flow, we know that for each
t>0andse€0,1], u* (ts;-) € E. Moreover, dsu* (t;s;+) > 0.
Let
P={u"(t;-): t €[0,+00)}.

We define

* = mi E(n(s;).
¢ = min max (n(s;-))

The following lemma gives us the upper bound on c*.

Lemma 8 There exists a constant C' independent of a and e, such that

a’e.

c <
2

+ Z—ElenaJrC’.

Proof. This follows directly from the property (17) of n? and the fact that the
energy F is decreasing along the parabolic flow. m

To prove the existence of mountain pass solution, we need to get a lower
bound for ¢*. It turn out that the estimate of the lower bound is much more
delicate.

12



Lemma 9 Suppose ro € [k,a]. Let £ be a C' function defined on [ro,a] such
that & (ro) = 0 and € (a) = karccosh (k~*a) . Then

2

@ 1 1 k
/ L+ &2 (r)yrdr > —a* — —r3 + —Ina — Cy,
. 2% T 20T

where C, is independent of vy and a.

Proof. Define a new function

£(r) :{ &(r),r €lro,al,

0,7 € [k,ro] -

Then using the fact that the function g(r) := karccosh (k~'r) represents a
minimal surface (a catenoid) and hence it has minimizing area, we get

/ \J1+€m2 (r)rdr > / V14 g (r)rdr
k k
k arccosh(k7 ! a)
= / \/ 1+ sinh? (k=12)k cosh (k™ '2) dz
0

2 2

k
-5 arccosh (k™ 'a) + %\/ 1—k2a=2.
Since [°\/1+ &2 (r)rdr = 3r3 — 1k?, we then get

a — a2 12 k2
Jivézrdr >SS 0 T 40,
/TO + &2 (r)rdr > 5 2+2 na— Cy,

This is the desired estimate. m

Proposition 10 For ¢ small enough, there exists a constant C' independent of

a, e, such that
2

1 k
c* > §a265 + 2—Olna —C.

Proof. Let n € P. Since 7 is a continuous family of C! functions from u; to
ug, we know that there is a so € (0,1), such that the function w (-) := n (sg; ) is
equal to 0 at the point (k £ n a) . We introduce the notation

» 10
Q) ={X e€eQ,:u(X) <0},
QF ={X € Q,:u(X) > 0}.

By the coarea formula, we have

v s rw] =2 [ [ivuvEG)

af

= 2/0 A(s)\/F: (s)ds,

13



where
A(s) =Areaof {X :u(X)=s}.
Since u is monotone in r and z, we deduce that for s € (0,1),
1
Al(s) > §a2 -C,

where C' does not depend on a and . Hence
1
/Q+ [\w? + F. (u)] > Zesﬁ —-C. (18)

Next we estimate the energy in the region 2, , which is more involved. For
r > 0, we define s = u (r,0) . It is a function of r. Applying Lemma 9, we infer
that for s < min{0,u(0,0)},

1 1 k2
A(s) > §a2 - §r2+?lna—0.

Using this estimate, we find that

/Qf |:|VU‘2+F5 (u)} 2/_0114@) V- (5)ds
2/0 A(s) \/fT(S)ds

min{0,u(0,0)}
1 k2 min{0,u(0,0)}
+ (2a2 + 5 lna> / V Fe: (s)ds
-1
min{0,u(0,0)}

1
-3 / r2\/F. (s)ds — C. (19)
-1
We would like to estimate the last integral. For this purpose, define a new
function ¢ (r) := F; (u(r,0)) = F¢ (s) . We distinguish two possibilities.

Case 1.

a k2
/0 ¢ (r) rdr > 10 Ina. (20)

In this case, we have

Blu)= /Qaﬁ{z>1} DVUF I (u)}

+ [1uf? + £ (u)]
QaN{0<z<1}
a

2—66—1—/ F. (u) —C.
2 Q,N{0<z<1}

Due to the monotonicity of u in the r and z direction, we have

/ Pz | F. (u(r.0)
Q.N{0<z<1} Q.N{0<z<1}

14
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—/Oa(;ﬁ(r) rdr.

It then follows from (20) that

2 k2
E(u) > %eg +5lna—C.
This is the desired estimate.
Case 2.
a k‘2
/ ¢ (r)rdr < —lIna. (21)
0 10
In this case, we write
min{0,u(0,0)} —-1+5 min{0,u(0,0)}
/ r2\/F. (s)ds = / r?\/F. (s)ds+/ r?\/F. (s)ds.
—1 —1

—14¢

Let us estimate these two integrals separately.
Recall that when s € [—1,—1+ 5], ¢(r) = F.(s) = e (s + 1)%. Let £ be
the point where u (£,0) = —1 + 5. Then

min{0,u(0,0)}
/ r?\/F. (s)ds < 2. (22)
—1+5
On the other hand, using the monotonicity of ¢ and (21), we get
T k2
o (r)r? < 2/ o () tdt < 5 Ina, for any ¢t € [0,a]. (23)
0
This together with ¢ (£) = 3 tells us that * < % Ina. Hence in view of (22),
we find that
min{0,u(0,0)} 2k2
/ r2\/F. (s)ds < t* < - Ina. (24)
_1_;’_%

Next, we compute
—1+5 a
/ r2\/F. (s)ds = —%-/ r2¢’ (r) dr
-1 7

——S 6@ -s0) += [ oW

Applying (21) and (23), we get
—1+3 2k?
/ r?\/F. (s)ds < Tg Ina. (25)
-1

Combining (18),(19),(24), (25), we obtain

E(u)z/ﬂ

[1Vuf* + B2 (w)] + /+ [1Vul + . (u)]

a a
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1 k2 1 min{0,u(0,0)}
Za%e. + —e.lna — 7/ r?\/F. (s)ds — C

>

-2 2 2 )
1 k2 k2 k2

> §a265+?eslna7 glnaf ?slnafC
1 k2

> §a268 + Z—Olna—C,

provided that e is small enough. This finishes the proof. m

Remark 11 For the purpose of obtaining a mountain pass solution, one only
need to prove the estimate
1
ct > §a265 + 4,

for some universal constant 6. See Lemma 33 for the corresponding estimate in
the higher dimensional case.

Proposition 12 Let a be large enough. Then there exists a mountain pass
solution Uz = Uy to (14). Moreover, 0,U; > 0,0.U: < 0 in €.
Proof. By Proposition 10,

2

1 k
*>7 2 ~ _ i
> a65+2olna C>irI:11§E(uZ), (26)

provided that a is sufficiently large. Standard arguments in variational methods
yield the existence of a solution U, , whose energy is equal to c*. ®

3 Asymptotic analysis of {U.} and regularity of
the free boundary of the limiting solution

For each fixed large constant a, we have obtained a family of solutions U, to
the regularized problem. Using arguments of Section 1.2 of Caffarelli-Salsa[9],
we can show that |VU.,| < C. Therefore, U, , converges in C%(Q,) to a
function V. Since F. converges on any compact subinterval of (—1,1) to 1, V
is a harmonic function in the region =, := {|V,]| < 1} N Q,. Recall that U, , is
monotone, hence

0,V, <0and 0,V, >0in =,.

In this section, we show that V, satisfies the free boundary condition |VV,| =
1 on 0{|V,] <1} NQ, in the classical sense. Let us introduce the notation

Fa:=02,NQ,.
We also define
Fr=ran{Va=1}, F, =F.N{Vyo=-1}. (27)

To investigate the regularity property of the free boundary F , the first step
is to show that the free boundary is nondegenerated in the sense of [1]. We use
B, (X) to denote the ball of radius p with center X in R3.
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Lemma 13 Let zg = (ro,20) € F 1 with z0 > 0. Let p < % For any ball
B, C Bz (w0) , then

p_3 V,>C>0.
oB,

Proof. Checking the details of the proof of Lemma 3.4 in [1], we find that
to prove this nondegeneracy property, we need to show the local minimizing
property of V,, i.e. compare the energy of V, with another carefully chosen test
function larger than V,. To do this, we shall use suitable minimizing property
of the function U, and sending € to O.

Let B, be a ball of radius p in Bz (z¢) . For each fixed small e, consider the
smooth family of functions Ug (r, z — k), with

0§k<bs—20—07
where b, is the constant appeared in (13). Since U, is monotone in z, we have
U, (’I”,Z—kl) < U, (T,Z—k‘g), if ki < ko.

Using this monotone family of functions, we can construct a calibration, using
the theory developed in [4]. The arguments of Theorem 4.5 in [4] then tell us
that

[, [vvr s r @] < [ [+ Fw). (28)

for any smooth function n satisfying n = U, on 0B, and

Ue < <Uc(r,2—b-+20+p).
We observe that due to monotonicity,

Ue(r,z —be +20+p) > 1—¢€2 (29)

Following Alt-Caffarelli ([1]), we define
95 (X) = p(In| X[ —1Ing),
we (X) = min {cogg (X —20),1— 52} ,

and let W, = max {U,, w.} . Here ¢ is the maximum constant choose such that

we < U on 0B,.
Since U, < W, and U, = W, on 0B,, by (28),

/ [IVULf + . (02)] < / [VW.? + . (12
B, B,
On the other hand, for any subdomain Q2 C B,,

L9Vl + xcn 0] <timint [ W02+ R@0] . G0

e—0
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Letting ¢ — 0, using (30) in the region where w. > U, we obtain
[wvil s xcan ] < [ I9wF s xcn @], e
B, B,

Once (31) is proved, we may proceed as Lemma 3.4 of [1] to conclude the proof.
|
Next we study the nondegeneracy around F .

Lemma 14 Let ¢ = (ro,20) € F . Suppose there exists § > 0 such that
Fon{(r,z):r€lrg—20,m0 + 3]} C {(r,2) : z > 25}.

Then for any ball B, C Bs (x¢), if V, is not identically zero in B,, we have

p3 V,>C >0.
aB,

Proof. Let B, be the ball of radius p in Bj (zo) with center (7,z2). Con-
sider the family of functions U (r,z — k), with — (2. — p) < k < 0. Due to
monotonicity,

Ue (1,2 — k1) < U (r,z — ko), if ky < ko.

The same arguments as Lemma 14 yield
[ lvur+rw) < [ [var+rw].
B, B,

for any smooth function n satisfying n = U, on 0B, and
UE(T’Z'FZ*—P) <n<U.in Bp-

While in Lemma 14 we know from (29) that the function Ue (7, z — be + 2o + p)
is close enough to 1, we do not have similar estimate for U, (1, z 4+ z. — p) up to
now. Nevertheless, we would like to show

F.[U:(r,z+2z.—p)] > 0in B,, ase — 0. (32)

Once this is proved, the rest of the proof is same as Lemma 14.
For each r € [rg — d,70 + d], we define

d(r):inf{z:(r,z) GFf},

and
A={(r,z):re€ro—0,ro+0],z<d(r)}.

The measure of a set S will be denoted by |5].
We claim that for each fixed constant K > 0

lim [A N {[FZ (U:)| > K} = 0. (33)
e—
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Suppose this were not true. Then we could find a subsequence {¢, } tending to
0, and 71,79, 21, 22, depending on &, such that

F. (U(r,z)) > K, for (r,z) € D:= (r1,r2) x (z1,22) C A. (34)

Moreover, we could assume |23 — 21| = |rg — 71| = 6 > 0, where ¢ is independent
of e. Then in the region D, AU, = F. (U, ) > K. Let ¢ be a function satisfying

Ap=Kin D, ¢ =U,, on dD.

Then
—A(U., —¢)<0in D, U., —¢ <0 on dD.

Hence U,, < ¢ in D. In view of the fact that U, — 1in D as &, — 0, we get
¢ < —1 at the center of D. This contradicts with the fact that U, > —1.
To prove (32), we first show that for each fixed (r*,z*) € A,

il_{% F. (U. (r*,2%)) = 0. (35)
Assume to the contrary that

limsup F. (U, (r*,2%)) =& > 0.

e—0

Then using (33) , we could infer that in the region A* := {(r,2) : (r,2) € A,r <r*,z > z*},

AU, converges pointwise to 0. Hence
AV, =0in A*.

This contradicts with the maximum principle. Hence we get (32).

We remark that once (35) is proven, we can show exponentially decay to —1
in A, away from the free boundary points. m

Having obtained sufficiently fast decay to £1 away from the free boundary,
we prove that V, is a variational solution (see [40] on a discussion on this topic).

Lemma 15 V, is a variational solution in the sense that

/Q {(|vva\2 +X(11) (Va)) div ¢ — 2VV, Do (VVQ)T} —0.  (36)
for any ¢ € C° (Q,RS) .
Proof. Since U, is C* and
div [(|VU-* + F= (U2)) ] = (IVUP + F. (U.)) div 6 — 290D (V0.)”
we have

/Q {(WUeIz +F. (Ua)) div¢ — 2VU. D¢ (VUE)T} _o.

Letting € — 0, using the fact that VU, is uniformly bounded with respect to &
and the exponential decay to 0 away from the free boundary, we get the desired
result. m

19



Lemma 16 [T is a smooth curve away from the origin, and V, is a solution
of the free boundary problem

AV, =01in Z,,
|[VVal=1on FE.

Moreover, the energy of V, has the following lower bound estimate:

k2
J(V,) = /Q [|vva|2 + X1y (Va)| > 24 + ogna—C. (37)

Proof. Let X € . Suppose first of all that X is not on the z axis. Since V, is
nondegenerated and a variational solution, the Weiss monotonicity formula([38,
39]) and a standard blow up analysis tell us that the blow up limit around X is
a cone. Due to rotational symmetry around the z axis, this is a two dimensional
cone. Hence it must be trivial. Then the usual regularity theory([5, 6, 7]) of free
boundary tells us that around X the free boundary is analytic. Now suppose
X is on the z axis and is not the origin. The blow up limit around X will be
the cone (2), this contradicts with the monotonicity of V, in the z direction.

In view of the exponential decay of VU, 4 to 0 in Q,\ {|V,| < 1} away from
the free boundary, we know that VU, , converges almost everywhere to VV,.
Dominated converges theorem then yields

k2
/ {\VVQ|2 X (Va)} — lim {|VU5|2 o (UE)} > 2% + S na—C.

Qu e—0 Q.

This is (37). =

4 Asymptotic analysis of {V,}

In this section, we show that as a — +o0o, up to a subsequence, V, converges to
a solution Wy, of the free boundary problem (6).

We will also have some information of the asymptotic behavior of Wy as r
tends to infinity. We will need the following

Lemma 17 Let u be a solution to (6), with smooth free boundary. Then the
mean curvature of the surface 0 {|u| < 1} is nonnegative, with respect to the unit
normal pointing outwards of {|u] < 1}.

Proof. By [37, Proposition 2.1], [Vu| < 1in {|u| < 1}. Hence the maximum of
|Vu| is achieved at the free boundary, then the assertion of this lemma follows
from [8, Remark 2]. m

Lemma 18 Suppose u is a solution to (6) depending only onr and |z|. Assume
Oru <0 and O,u>01in Q={(r,z) : 2> 0 and |u(r,z)| < 1}. Let r¢ be a large
constant. Suppose that in the region where r > rg,

NN{(r,z):u(r,z) =1} ={(r,z): 2= fr(r)},
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NN{(r,z):u(r,z)==-1}y={(r,2) : 2= fa(r)}.
Then there exist k > 0 and b € R, such that

filr)—klnr—b—0,
fo(r)—klnr—b+4+2—0,

as r — +0o0.

Proof. We write

!

fin) T i) _rofi(ro) _
L+ f? ro | V14 P +m- ay (r). (38)

Applying Lemma 17, we get
I

rfi(r)

Hence a; (+) is positive and monotone increasing. Similarly, applying Lemma
17, we have

!

rfa(r) "

1+f2/2_ T0

rfs(r)

rof3 (ro)

S| T e ™ ),

where ay is monotone decreasing. On the other hand, using the monotonicity
of u, we can show that as r tends to infinity, u behaves locally like suitable
vertical translation of the one dimensional profile H. (By the De Giorgi type
classification result, see [37]). This together with (38), (39) imply that

(39)

lim aq(r)= lim az(r) =k € (0,+00).

r—+00 r—-+00

Now we can write

1
f{(r):%m :a1r(7")+771(7“),

1 as (r
fé(r):%m: 274()+7I2(7")a

where 1; (r) = O (r—*) as r — +oo. Therefore

f (r)—fz(r)=/rwds+/r(m (s) o (s)) ds

To

+ fi(ro) = f2(ro).- (40)
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Observe that lim,_, 1o (f1 (r) — f2(r)) = 2. Then (40) together with the fact
that a1 (r) < k and ag (r) > k tell us that

/+°°k:—a1(r) < 400 /+Ooa2(r)_k < 400.
70 S 7 To

This in turn implies the existence of b such that
fi(r)—klnr—b— 0, as r = +oo.

The proof is thus completed. =
Our next task is to show that the distance of the free boundary of V, to the
origin O is uniformly bounded.

Lemma 19 Let f = be defined by (27). There exists a constant C independent
of a, such that
dist (0,F7) < C.

Proof. Assume to the contrary that the conclusion of the lemma were not true.
There are three possibilities.

Case 1. F,N{(r,2): 2=0} =@.

In this case, moving plane argument tells us that V, is the trivial one dimen-
sional (only depends on z variable) solution. To be more precise, let us consider
the family of trivial solutions H (z — 8) where 3 is a parameter. We start with
B < O(sufficiently small) and increase 5 continuously until their free boundaries
touch at some point. Monotonicity of the solution implies that the free bound-
ary of H and V, must touch inside 2,. Maximum principle then tells us that
V, is the trivial one dimensional solution. But this contradicts with the energy
estimate (37). We remark that actually if the free boundary F _ intersects with
L, , at a point (a, zp) with zy < k arccosh (kfla) — 1, then at this intersection
point, they must touch tangentially (see [25, 27]).

Case 2. FIN{(r,z):r=0}=2.

Subcase 1. There exists a universal constant C' such that

Frc{(rz):a—C<r<a}.

Then using the fact that |VV,]| is uniformly bounded in a, we estimate

J(Va):/[\vva|2+x<,1,1) (V2]
< Calna,

which contradicts with the energy estimate (37).

Subcase 2. There is a sequence {a;} tending to infinity and a sequence of
points P; € F 5 N{(r,z): 2 =0}, with |P;| also tending to infinity, such that
dist (P, (a;,0)) = +oo.

In this case, from the construction in [30], we know that there is a family
of solutions @y to the free boundary problem (6) whose nodal set is close to
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the family of rescaled catenoids z = Aarccosh ()\_17“), where X is a (large)
parameter. Moving plane type arguments based on u) then tell us that we
can touch V,, inside Q,, with some ). This contradicts with the maximum
principle.

Case 3. FFN{(r,z):2=0}=o and F, N{(r,z) : 7 =0} = 2.

Subcase 1. dist (O, F {) — 400, for a sequence {a;}.

Let P, be the intersection of F} with the z axis. Then the sequence of
functions hg, (-) = Va, (+ — P,) converges in C%% to a function heo. heo is a
variational solution in the sense of (36) . Each V,, is nondegenerated, hence the
free boundary point of h, is also nondegenerated. Blow up analysis then tells
us that the free boundary is regular. From De Giorgi type results, we infer
that he is a one dimensional solution. That is, ho (r,2) = H (2 + 1). This
contradicts with the monotonicity of V;, in the z direction.

Subcase 2. dist (O, F ;) — +o0.

In this case, we can proceed similarly as Subcase 1. We omit the details. m

With Lemma 19 understood, we state the following

Proposition 20 For each k € (0,+00), there exists a solution Wy to the
free boundary problem (6) whose nodal set {(r,z) : z = f(r)} has the following
asymptotic behavior: There exists a constant by such that

f(r)—klnr—b, =0, asr — +oo. (41)
Before starting the proof, let us establish the following

Lemma 21 Fiz a constant k > 0 with k # k. Suppose b and a/b is large. Let
€ be a C' function satisfying & (b) = klnb and & (a) = klna. Then

- 2
¢ 1 1 1 (klna — kInb)
/1 2 > g2 Zprgpz 7 )
/b +e rdr_2a 2 +2 Ina—1Inb ’
where C does not depend on a, b.

Proof. The points (b, kln b) and (a, k1ln a) are on the catenoid z = o arccosh (0‘17") +
d :=n(r), where o,d satisfies

o arccosh U_lb) +d=klnb,
o arccosh 0‘1(1) +d=klna.

The existence of ¢ is guaranteed by the assumption that b and a/b is large. o

has the estimate
B klnaflzzlanrO 1
7= Ina—1nb (Ina —Inb) b2 ) -

Using this, we then compute
klna—d

/ \/mrdr = a/_ cosh? (0_12) dz
b k

Inb—d
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>l o)t 2 (kb —kina) - C

2
- 2
1a2_1b2+1(klna—klnb) 3

> - 1 11 b
-2 2 2 Ina—1Inb

provided that b and a/b is large. The desired estimate of this lemma then follows
from the fact that the catenoid is a(parametric in this case) minimal surface. m
Proof of Proposition 20. We would like to get a uniform estimate for the
sequence of solutions V, independent on a. Once we have this estimate, we can
let a — 400 and get a solution W}, with desired asymptotic behavior at infinity.

By Lemma 19, a subsequence of {V,} converges in Clo po (R3) to a solution

W of (6) . Since V,, is monotone, W is also monotone(in both r and z direction).
By Lemma 18, there exists £ > 0 and by € R such that

f(r)—klnr —by — 0, as r — +o0.

It suffices to prove that k = k. )
We argue by contradiction and assume k # k. We would like to show that
for a sufficiently large, the energy of V, satisfies

J (Vg) = limsup ¢* > 0.

e—0
Fix a large constant A; such that in the region R3\Bj,,, the nodal set of W,
is close to z = klnr + bg. Then we can estimate

/ [|Vva|2 + X(=1,1) (Va)} =243 4+ 2k*In A, +0(1).
Ba,

On the other hand, the energy outside the ball By, satisfies

1
[ vl excm o] z2 [ wvii=2 [ =shn @Bl ds
Q.\Ba, Q.\Ba, 1

Using Lemma 21,

_ 2
1 1 1(klna—k:1nA1)

=5} N (Q\Ba,)| > za® — SA} + v
HVa = s} N (Q\ A1)|—2a 2 1+2 Ina —In Ay ¢

Therefore, recalling the upper bound estimate of ¢*(Lemma 8), we get

(klna —kn 4;)

J (Vg) —limsup ¢* > 2 +2k*In Ay — 2k*Ina - C

0 Ina—1nA;
(k — /?:)21nalnA1
=2 -C
Ina —1n A,

>2(k—k)’Ind; —C >0,

provided that A; is large enough. This is a contradiction m
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5 Asymptotic analysis of {IV}}

In this section, we first show that as k — 0, W}, converges to the function |z| —1
in the region {(r, z) : |z| < 2}. Then we can perform a rescaling on Wj, and
prove that the resulted sequence of functions converges to the desired solution
of the one phase free boundary problem. Some computations in this section
are similar to those in [31]. A main step in the argument is the analysis of the
asymptotic behavior of Wy,.
We set
F=0{Wi| <1},FE =F n{W, = £1}.

Due to monotonicity of the solution, F ~ is represented by the graph of a function

Pk -
F==A{(r,2) : z=pr (r)}.

Proposition 22 For k € (0,1), there exist by, such that |bx| < C and
Ipr (1) — klnr — b| < Cr~t, for all r > ro,
where ry, C' are certain constants independent of k.

For notational convenience, we will not write the subscript k if no confusion
will arise. The main difficulty in the proof of Proposition 22 is that although
p" (r) = 0 as r — 400, which follows from the regularity theory of Kinderlehrer-
Nirenberg[28], a priori we do not have any decay information on p”. We use (I, s)
to denote the Fermi coordinate around the curve F —. Explicitly, for a given
point, the relation between its (I, s) and (r, z) coordinate is given by

where p,p’ is evaluated at [. Since p” is small, this Fermi coordinate is well
defined in a large (depending on p”) tubular neighbourhood of F ~. Set

= {X+w(X): XecFr},

where v is a unit normal of F ~, pointing upwards. Then 'y = F ~. We also
know that £ T can be written as I'y, for a function A close to 2.

Now we define an approximate solution W in terms of the Fermi coordinate
as

W(l,s) = -1,

S
L+ f(1)
where f =2 — 1. Then W = =1 on f —, and W = 1 on F . We write W as
W + ¢ and want to estimate ¢.

It will be important to estimate the error of the approximate solution W.
We use Hj; to denote the mean curvature of a surface M. Then we compute
the Laplacian of W in the Fermi coordinate

AW = AFSW + aEW — HrsasW
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- Hr
—Ap W — L
L 1+ f

Let us use k;,7 = 1,2, to denote the principle curvatures of F ~ :

/! /

T T
(p/2+1)%, 1+ p'2

Then the mean curvature of F ~ at the point (r, 2) is

H:1<mua>{
r\VIE20)

We will set [A|” = k2 + k2 and

S

:1+f(l)_1'

t

Lemma 23 The Laplacian operator on Ty acting on W satisfies
AFOW = —tAFOf =+ Il,
where
sf?
Il = —thF0f+AFO m .

Proof. We can write

= S . B f2 B
W—1+fm‘1‘5@ f+1#0 !
sf?

:s—sf+1+f

—1.
We then compute

- 3]"2
AFOW = _SAF()f + AFO m .

Inserting the relation s = ¢ (1 + f) into the left hand side, we get

_ sz
Ap,W = —t(1+ f) Ap, f + Ar, (W)

2
= —tAr, f — tfAr, f + Ar, (l‘i’:» .

This finishes the proof. m
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Lemma 24 We have the following expansion for the mean curvature of T' :

Hy, _ Hy,
1+f 1+f

+t|AP? + I,

where
2

1 s2k3
I, = .
2 1+f;1—8ki

Proof. The mean curvature of the surface I's has the form (see [16]):

2 k. 2 2 82k3
Fa ™ 1-— S:IQ — o + Skl + 1-— Skz '
i=1 i=1 i=1

Hence

2 <
Hps _ HFO |A‘ s+ 1 Z SQkf
T+f 1+f 1+f  1+f&

This finishes the proof. m
The function ¢ satisfies ¢ = 0 on f*. By Lemma 23 and Lemma 24, we
have

_ T HFO 2
Ap= —AW = Hf+(Apof+|A\ )t
—Ii + I+ Ap,W — Ap, W in {|Wy| < 1}. (42)
Our next purpose is to analyze the boundary condition |VW| = 1. We use

g7 = g%’ to denote the entries of inverse matrix of the metric tensor on I'.

Lemma 25 On I'y, we have

at(b - f = I3,77
where , ) 2 o
f (0:9) L+ f
o=t - B (13)
Similarly,
8#;5 - f = 13,4_, on Fh,
where

2

gy ' 1, 1, /
O+ 32— sa (t+1)F) . (4)

1+ f

1
I = =5 (1+a"'h%) (9i9)" +
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Proof. We have

|v(v’v+<;s)|2 = (O, W +8,0)" +g"" (AW + 016)°. (45)
Since O, W = BW ﬁ,and d1¢ = 0 on Iy, we obtain from |[VW| = 1
that 2 pr
2 S
8s¢2 dsp+ ——— +got—~1— =1, on Iy. 46
R TRy T, o W

Observe that d;¢ = a*¢ . Hence

2f/2

) 20, 1,1
(3:0)% + 20,6 + gy 1177

= 2f + f2 on FO
This is (43).

On I'y, since ¢ (I,h (1)) = 0, we have 0;¢p = —0s¢h’. Hence from (45) and
[VIV| =1, we deduce

1 91,1 S2f/2 _
a+n> " aep?

2 _
(1 + hlhlz) (050)°+ (1‘*‘f - 29;1{131Wh') s+

This is (44). =

It is expected that the functions f and p” decays like O (l_2) as | — 4o00. To
prove this, we need to work in a suitable (exponentially weighted, rather than
algebraically weighted) functional spaces. Fix an « € (0,1).

Definition 26 For u=0,1,2, 8 > 0, the space Bg,,, consists of those functions
n=mn(),l €[0,+00), such that

I3, 2= 510 [ Il uaany | < oo

Definition 27 For u = 0,1,2, 8 > 0, the space Bg .« consists of those func-
tions p = ¢ (t,1), (t,1) € [-1,1] x [0, +00), such that

l
el = ?FZP)’ {eﬂ ”‘PHCW“([*LI]><[l,l+1])} < too.

Lemma 28 Let § > 0 be a fivzed small constant. Assume 5 € [0,0]. Suppose
N € Bgo« and ® € Bg o.x satisfying

RO+ 0}d+ 10,2 =n, [-1,1] x [0,400),
O (¢,1) =0, fort = £1.

Then |||, <

The proof of Lemma 28 follows from standard arguments, see for instance
Lemma 5.1 of [14], where a more complicated situation for the Allen-Cahn
equation is studied. We omit the details.
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The solution W resembles the one dimensional profile only when 7 is large,
say 7 > ro. Therefore the function ¢ is only well defined in the region r > rg.
Note that ry can be chosen to be independent of k. We introduce a cutoff

function ¢ such that
1,5 >1,
C(s)= { 0,5 < 0.

Slightly abusing the notation, we still write the function ¢ in the (¢,1) coordinate

as ¢ (t,1). For a > rg, let U, (¢,1) := (. (1) ¢ (¢,1) and f, = (. f, where ¢, (I) =
¢ (I —a). Using (42) and Lemma 25, we find that ¥, satisfies

AU, = ¢ Hr, + <Ap0f n |A|2) o+ P, (t,0) € [=1,1] x [0, +00),

W, (£1,1) =0, (47)
Vo — fo=n-,fort=—1,

OV, — fa =T+ for t = 1.

Here P is a perturbation term and explicitly,
P = (12 — I + Ap, W — AFSV_V> Ca +2V( Vo + Alud,

and v4 = Cod3 4, - = Cal3,—.
We need the following linear theory.

Lemma 29 Suppose 8 € [0,0], with 6 > 0 being small. Assume n* € Bg,
91,92 € Bao, and ¥ € Bg g «. If ® satisfies

O} + 020 + 10,P = g1 + tAr,g2 + 9, (t,1) € [-1,1] x [0, 400).
o (+1,1) =0,

5tq>*92:77—7f07”t:*1a

0P — g2 =ny4, fort=1.

(48)

Then

l91llg0 < Cllng = n-llgx +ClIIllg0.»
92152 < Clin +n-llg1 + Clldlg .-

Proof. The proof of this lemma is similar as [30, Proposition 17 ], using Fourier
transform. We sketch the proof for completeness. For each £ € R?, let q1 ¢,q0¢

solve
{ @ () = €[ que (t) = 1
G (1) =qe(l) =

and )
{ @ e (t) = €] que (1) =,
22 (=1) = g2, (1) = 0.
Explicitly, q1,¢ and g2 ¢ are given by
cosh (j€]1) 1

t) = ,
160 = e cosnle] el
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sinh ([¢[¢) ¢
€|*sinh]e] ¢

We first deal with the case of ¥ = 0. Taking Fourier transform in (48)in R?
with respect to the 21, 29, where | = /2% + 23, variable, we are lead to

Qo6 (t) =

—l¢? ‘I’—gl+gzt te[-1,1],
( L,§) = (1 §) =0,
D(—1,8) — g2 (&) =41 (&),
8t (1, 5)792(5):%(6%

It follows that the function ® has the form

O (,6) =1 (&) qre (1) + (Aryg2) (&) que (£).

In view of the boundary condition at t = £1, we get

01 (&) e (1) + (Arogz)()m( 1) —g2()
91 (€) d1 e (1) + (Aryg2) dhe (1) — g2 (§) =4

Using the symmetry of g1 ¢ and go ¢, we obtain

(=2 (gél—v(—lﬁ(f)’
h 2
(Aryg2) () = 2OTEERL,

Taking inverse Fourier transform, using the analyticity and asymptotic behavior
of ¢ ¢ (1) and g5 ¢ (1) (it behaves like €] " as |¢€] — +o00, see Lemma 16 of [31]),
we get the desired weighted norm estimate. Note that in [31], we have consid-
ered the algebraically weighted norms, here we are dealing with exponentially
weighted norms.

We now turn to the general case ¥ # 0. Let us use ®* to denote the solution
of the problem

D™ + 97" + 1O,0* =49, (t,1) € [~1,1] x [0, +00).
o* (+1,1) = 0.

Note that ®* decays like O (e=?!) . Then we can write ® = ®* + & and proceed
similarly as before. m
For function 7 define on R*, we use the notation

Il : ||77||C2"‘(s+oo] ||77||[cd = H’?ch,a([c,d])-

Moreover, for function 7 define on [—1,1] x R*, we set

- = ||g||C2v“([71,1]><[8,+oo)7

Hﬁ”[c,d]; = ||g||C2~a([71,1]><[c,d])'
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Proof of Proposition 22. Let § > 0 be a fixed small constant. We first
observe that in the perturbation term P, the term 2V{, V¢ + A, ¢ is compactly
supported. On the other hand, by the estimate (non-optimal) [p’| < C, and the
formula

/
1 Iy’
HF() - 7 ( /1 +p/2> )

we find that the rest terms in P can be estimated as
(Iy = I + Ap,W — Ap W) ¢ = o (|Hpo | + |f| + ¢ + /) + O (172) .
We use ¢* to denote the solution of the problem

A(Z)* = 2VC,1V¢) + AC@¢7
& (£,01) = 0,1 = +1.

Writing ¥, as ¢* + ¥, and applying Lemma 28, we obtain

160t = O (€2 I0llmarry,-) + O (IF1la + IHE oo sy +072) o5 2 0.

On the other hand, from equation (43) and (44), we get )
V=0 (4174 (09)) and 7 =0 ((@19)°) +o ().
Combining this with Lemma 29 and (49), we infer
||f||a+s + HHFoHCO,a([a-s-s,-s-oo])
=0 (Illgasny + 19l ) | O (@) 52 0. (50)
Now let us define
0 (a) = [[flla + 1 Hrollco.e g, 400y + 19lla,- -
Fix a constant d. From (49) and (50), we are led to
0(a+d) <Ce PO (a)+6(a—d)+Ca 2 (51)

a—Tog

Applying this estimate at a — dj,j = 0,1,2, ..., [ 5 ], we get

0(a) < Ce P4 (0(a—d)+0(a—2d)+Ca?
< C%e PP (9 (a—2d) + 0 (a — 3d)) + a2
+C%e P [P (0 (a — 3d) + 0 (a — 4d)) + a ] + Ca™?
<..<Ca™?

)

for another constant C, provided that d is sufficiently large. With this decay
information at hand, repeating the above arguments, we find that |f’ (a)| +
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Ip' (a)] = O (a™'). Hence the term a=2 in (49) can be improved to =2, and

(51) can be refined to
0(a+d) <Ce P40 (a)+0(a—d))+Ca >
Similar arguments as before yield § (a) < Ca~3, which in particular implies
[ Hro | oo (ja,+00) < Ca™3, for any a > rg.

Hence the function p;. satisfies

(\A%g) —0(%).

Integrating this equation once, we get Pl (1) = % + 0 (1’3) , for some constant
k. Necessarily k = k. Integrating once more, we get

pr(l) =klnl+b,+0(I7").

To show that |bg| < C, it remains to prove that |p ()| < C. If this were not
true, then after suitable translation along the z axis, a subsequence of W} con-
verges to a solution w of the free boundary problem (6) , with {(r, 2) : |w (r,2)| < 1} =
{(r,2) : c1 <1 < ca < +oo}. This is not possible. The proof is thus completed.
|

Lemma 30 As k — 0, W, converges in C’loo’g to the function H (z — 1) in the
upper half space.

Proof. Similar as Lemma 19, we can prove that the distance of the free bound-
ary of Wy, to the origin is uniformly bounded for k.

Using Lemma 22, we deduce that Wy, converges to a solution W,. Since for
each Wy, its free boundary point is nondegenerated, the free boundary of W,
is smooth away from the origin, We use z = f (r) to represent the curve

O{|Weo| < 1} N {Wao = 1}

The estimate in Lemma 22 tells us that f is bounded. Since the surface z =
f (r) has nonnegative mean curvature, with respect to the unit normal pointing
towards the positive z direction, we get

rf'(r)
1+ f (r)?

> 0. (52)

On the other hand, we know that f (r) — Cy for some constant Cyy. This together
with (52) implies that

li < .
S f(r) < nax f(r)
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Then a sliding plane type argument using solutions of the form # (z — ) implies
that f is a constant and
Woo (2) = H(z — a),

for some o > 1. This argument also tells us that for k& small, 0 {W; < 1} N
{W) = —1} intersects with the r axis and 9{W), < 1} N {W}, =1} does not
intersect with the r axis.

If @« > 1, then we could use a blow up argument for Wj near the point
(0,0 — 1) to get a contradiction. This completes the proof. m

With all these preparation, we are in a position to prove Theorem 1 in 3D.
Proof of Theorem 1 in R3. Using Lemma 30, we would like to perform a blow
up analysis on W to get a solution to the one phase free boundary problem.
Indeed, let py be the distance of the free boundary (the part where Wy, = —1)
to the origin. Then by Lemma 30, p — 0 as k — 0. Let us define

_ Wy (ka) +1

Ve (X) Pk

Then v, converges to a solution u of the one-phase free boundary problem. This
is the desired solution. The asymptotic behavior (5) follows from the positivity
of the mean curvature of the free boundary. m

Remark 31 The Hauswirth-Helein-Pacard solution in 2D can also be constructed
using our variational and blow up technique. Note that in 2D, we need to con-
struct solutions to (6) with nodal set asymptotic to straight lines at infinity.

6 The proof of Theorem 1 for dimension n > 3

In this section, we assume n > 3. The proof is essentially same as before, except
that at some points we need to modify certain estimates.

As we already show in the 3D case, the construction of solutions to our free
boundary problem is closely related to the geometry of the catenoids. Let us
first of all recall the definition of catenoids in R™, which are codimension one
minimal submanifolds. Let ¢ be the solution of

1 _ n—>2 _ O
+67 ~ 9 :
¢(0)=1,¢'(0) = 0.

Then the manifold given by r := ¢ (2) is a minimal submanifold, called catenoid.
The principle curvatures are given by

1 ¢l/

7k71:_ 3.
2

1+t (1+¢72)

(53)

ki=..=ky o=
Introducing a parametrization:

r=(n(s)™7 2= / (n(6) % dt, (54)
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we find that 7 satisfies

1
n—2

! 1 _n—2:0.

1+ (%n/>2 n

From this we get 7 (s) = cosh ((n — 2) s) .
In the upper z space, we can also write this catenoid as

2= (r),r €[1,+00). (55)

Then there are constants ¢, ¢, such that as r — +o0,

b (r) ~ e, —crd ™.

In terms of ¢, the equation in (53) can be written as

¢"(r)  (n=2)¢'(r)

1+ 2 (r) r =0

Note that for each p > 0, the rescaled function z = p¢ (,o_lr) also gives us a
catenoid. We refer to [34] for more detailed properties on catenoids, including
their Morse index.

For each o > 0, we shall use r = ¢, (2) to represent the catenoid which
satisfies @, (0) = a. This catenoid will also be written as z = ¢, (r). On the
other hand, we use z = ¢y, () to represent the catenoid with

lim ¢} (r) = a.

r——400

This catenoid will also be written as r = ¢ (z) .
Let £ > 1 be a parameter. For each a large, let

O :={(r,z) : 7 €[0,a],z €[0,b:]},
where b, = ¢} (a)+2+ 6. and . is defined by (12). Set L, := L1 4ULs 4, where
Lig:={(a,2z): 2€[0,b]}, and Lo, :={(rb:):r€0,a]}.

We then define a function w = w (r, z) , depending on the parameter ¢ and a, to
be -
w (Tv Z) = ws,q@,ﬁ(a)—s (Z - Qb;; (a)) .
Here, same as before, w, ; is the function appeared in Lemma 5.
For ¢ sufficiently small, we need to construct mountain pass solutions for the

problem

—0%u — 10,0 — O?u+ FF! (u) =0 in Q,

Oru(0,2) =0,0,u(r,0) =0,

U =w, on L.

34



Similarly as before, using parabolic flow, we can first of all construct two solu-
tions w1, uo, where uy has almost horizontal nodal set and us has almost vertical
nodal set. Moreover, 0,u; < 0 and 0,u; > 0 in §2,. Furthermore, we can assume

/ (|Vui|2 + I (ul)) < ia”_l +o0(1),
Q. n—1
where o (1) is a term tending to 0 as € — 0.
Let € be the set of C! functions g satisfying the following properties:
)up < g <ugin Q,
I) 0,9 > 0;0,9 <0, in Q,,
D) gl, = w,
V) rd (O z) =0,0.9 (r,0) = 0.
The following geometric property of the catenoids will be used later on.

I
I
(I
(I
Lemma 32 Let k > 1 be a fized constant. Suppose a is large. Then for each
c < ¢5(0), X
“ — 2 oo a™” 0 .
/C 1+ (6L(r)r 2drin—1Z§C H
1 1\ 72
0=—|1-|= .
2(n—2) 2

Proof. We first consider the case of ¢ = 1. Let sy be the constant defined by

where

cosh ((n —2) s9) = a™ 2.

Using the parametrization (54), we compute

[ aera= [ oo
:/ \/1+smh2 (n—2) )Coshﬁ ((n—2)s)ds

sinh((n—2)so) - 1 :
_ 1 2(n-2)
=1 (+2)™ o

1 sinh((n—2)so) .
e
n—2é At S )

It follows that

a
/ 1+ @2 (r)r2dr
1
1

>

1an71 +5+ O (a?)fn) ,
where § = 72(711_2) (1 — (%)m) .
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Now since ¢, () = c¢y (c7'r), we have

[ reaeea- [ Wd
=" 1/ W =2y

n—1 1nn1 3nn3
>c (n_lc +6+0(a ))

1 n—1 4 n—1
_n—la + .

[\

This is the desired estimate. m

Lemma 33 Let a be a large constant. There exists g > 0 depending on a, such
that for e < eg, the following is true: Suppose £ € € and & (¢r—1 (0),0) = —1+-e.
Then

/Q (|V£|2 +F. (5)) > nf 10"+ do,

where §g > 0 is a constant independent of & and €.

Proof. We still use A (s) to be denote the area of the surface {(r, z) : £ (r, z) = s}.
Consider the points P;, P, whose (r,z) coordinates are given by (g,0) and
(q7 k+1) respectively, where ¢ = iqﬁk,l (0). Let o > 0 be a small positive
constant(indepedent of ¢) to be determined later on. There are two possibili-
ties.

Case 1. £(P) > =140 or £ (P) > 0.

Subcase 1. £ (Py) > —1+o0.

Using Lemma 33 and the fact that the catenoid is a minimal surface, we find
that for s € (=1 +¢,£(Py)),

Hence by the coerea formula we get

[ (v r©) =2 [ AwVEGs

1 &(P)
Al(s ds
z</m+ ) (o)
zs (1-€(P))(1+0(e))
+<Z_1 ) E(P)—1)(1+0()
> %a”fl + ?q L4 0(). (56)



provided that ¢ is sufficiently small.
Subcase 2. £ (P2) > 0.
Similarly as Subcase 1, from Lemma 33, we deduce that for s € (1;5]“, O) ,

1 anfl 4 éqnfl'

>
Als) 2 2

Using this lower bound, under the assumption that ¢ is small, we can estimate

1=k 0 1
/sa (|V€| + F. (5)) > (/_1 +/1gk+/0 ) (A(s) vV F: (s)) ds
> %cﬂ“l 4ok (kl(; Y11 00). (57)

Case 2. £(P1)+1<oand & (P) <0.
Let us define

QF ={(r,z) € Qg : 7> ¢r—1(0)},
Q3 ={(r,2) €Qa:r < dr-1(0)}.

Then the energy in the region Q7 has the estimate

/Q (Ve + R ©) 2 /¢ ‘:_1(0) ( / " (@97 + £.©) dz> =2y

4+0 (E) _1 n—1
> - V7 n _
Z = (‘1 (¢r—1(0)) ) : (58)
On the other hand, for r € (¢, ¢x—1 (0)), using the fact that & (r, £82) < 0 and

—1+e<&(r,0) < —1+o,

we obtain

/Oba (07 +F.(9) de>2+ ((W)Z +1> o6, (9

Then we can choose a small constant ¢ > 0 such that the right hand side of
(59) is bounded below by a constant 4 + d1, where d; > 0 is independent of e.
Then we can estimate

$r-1(0) be )
/Q (Ivel* + 7)) 2/ (/0 ((0:67+ F- () dz> 2y

((0n1 )" =), (60)

S 440y
Combining (58) and (60), we deduce that when ¢ is sufficiently small,

5
2

n—1

(v R 9) = 25 (0 = o o))
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4+ 6

(61 (@) =" 1) +0(e)

n—1
> 2(n51 ) (1 } 4n11) Bes O). 61

From equations (56), (57) and (61), we conclude the proof. m

For each fixed k > 0 and large a, when ¢ is small, with the help of Lemma
33 and the parabolic flow, we then get a family of mountain pass type solutions
Ue o(depending on k), with the energy estimate

4 -1
_E 9
— +C, (62)

4 n—1 2
ma + 0o S/ (‘VU57Q| + F. (Us,a)) =

a

for some constant C' independent of ¢, a.
Letting ¢ — 0, up to a subsequence, U, , converges to a function V, solving

AV, =0, in Qq N {|V,| < 1},
IVVa| =1, on Q. NI{|V,]| < 1}.

Moreover, on 0%, V, satisfies the boundary condition inherited from U, ,.
As a tends to infinity, up to a subsequence, V, converges to a solution W of
the free boundary problem

AW =0, in {|W] <1},
[VW| =1, on 0 {|W| < 1}.

The next lemma states that W behaves like a catenoid at infinity.

Lemma 34 Let Q = {(r,z) : 2> 0 and |W (r,z)| < 1}. Let r¢ be a large con-
stant. Suppose that in the region where r > ro,

oAN{(r,z) : W(r,z) =1}t ={(r,2) : 2 = fi (r)},
oUN{(r,2z) : W (r,z)=—=1} ={(r,2): 2= fa(r)}.

Then there exists k' > 1 such that

fl(r)—k’—1—>0,
fQ(T')fk/+1*>0,

as r — +0o0.

Proof. The mean curvatures of the surfaces z = f; (r) and z = f5 (r) have a
sign. That is,

2\ L
sitre) ="
and
e
<W> =
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Then the proof of this lemma is similar as that of Lemma 18. m

Our next purpose is to show that W has the desired asymptotic behavior,
that is, &’ = k. To prove this, we need the following lemma, which is a result
parallel to Lemma 21.

Lemma 35 Suppose k # k'. Assume A is large and A < a. Let £ = £(r) be a
C! monotone increasing function satisfying € (A) = k' and & (a) = k. Then

[ Vi€t s T E G- k).

Proof. We compute

/Aa ( 1+ (& (r)? - 1) 2 dr = /Aa &) - "2 dr.

1+ (& (r)" +1

Let S C [A, a] be the set where

ol
IA
—_

!/
€0 .
V1+E () +1
Then using the fact that A is large, which implies that in S, & is small, we
obtain

S_4i,
7

Therefore, when A is sufficiently large, from f[A al & (r)ydr=Fk—Fk, we get

"_er

Lﬂﬂw¢;%g

> / & (r) r2dr
[A,a]\S

>VA & (r)dr

[A,a]\S

> SVA(— ),

This implies that
/ < 14 (€ (r)? - 1) " 2dr > %\/Z(k —K).
A

The proof is then completed. m
With Lemma 35 at hand, we can use the energy upper bound (62) and
proceed similarly as the proof of Proposition 20, to conclude that for the solution
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W, there holds k' = k. That is, the nodal set of W is asymptotic to z = k at
infinity. Denote this solution by W.

The next step is to analyze the precise asymptotic behavior of Wy, uniformly

in k as k — 0. This can be achieved from similar arguments as that of Section
5, with straightforward modifications(The decay rate of the principle curvatures
are different). Finally, same as the 3D case, suitable blow up sequence of Wy, near
the origin then converges to a desired solution of the one phase free boundary
problem.
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