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Preface

Nonlinear analysis is a new area that was born and has matured from abun-
dant research developed in studying nonlinear problems. In the past thirty
years, nonlinear analysis has undergone rapid growth; it has become part of
the mainstream research fields in contemporary mathematical analysis.

Many nonlinear analysis problems have their roots in geometry, astronomy,
fluid and elastic mechanics, physics, chemistry, biology, control theory, image
processing and economics. The theories and methods in nonlinear analysis
stem from many areas of mathematics: Ordinary differential equations, partial
differential equations, the calculus of variations, dynamical systems, differen-
tial geometry, Lie groups, algebraic topology, linear and nonlinear functional
analysis, measure theory, harmonic analysis, convex analysis, game theory,
optimization theory, etc. Amidst solving these problems, many branches are
intertwined, thereby advancing each other.

The author has been offering a course on nonlinear analysis to gradu-
ate students at Peking University and other universities every two or three
years over the past two decades. Facing an enormous amount of material,
vast numbers of references, diversities of disciplines, and tremendously differ-
ent backgrounds of students in the audience, the author is always concerned
with how much an individual can truly learn, internalize and benefit from a
mere semester course in this subject.

The author’s approach is to emphasize and to demonstrate the most fun-
damental principles and methods through important and interesting examples
from various problems in different branches of mathematics. However, there
are technical difficulties: Not only do most interesting problems require back-
ground knowledge in other branches of mathematics, but also, in order to solve
these problems, many details in argument and in computation should be in-
cluded. In this case, we have to get around the real problem, and deal with a
simpler one, such that the application of the method is understandable. The
author does not always pursue each theory in its broadest generality; instead,
he stresses the motivation, the success in applications and its limitations.



VI Preface

The book is the result of many years of revision of the author’s lecture
notes. Some of the more in¥olved sections were originally used in seminars as
introductory parts of some new subjects. However, due to their importance,
the materials have been reorganized and supplemented, so that they may be
more valuable to the readers.

In addition, there are notes, remarks, and comments at the end of this
book, where important references, recent progress and further reading are
presented.

The author is indebted to Prof. Wang Zhigiang at Utah State University,
Prof. Zhang Kewei at Sussex University and Prof. Zhou Shulin at Peking
University for their careful reading and valuable comments on Chaps. 3, 4
and 5.

Peking University Kung Ching Chang
September, 2003
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1

Linearization

The first and the easiest step in studying a nonlinear problem is to linearize
it. That is, to approximate the initial nonlinear problem by a linear one. Non-
linear differential equations and nonlinear integral equations can be seen as
nonlinear equations on certain function spaces. In dealing with their lineariza-
tions, we turn to the differential calculus in infinite-dimensional spaces. The
implicit function theorem for finite-dimensional space has been proved very
useful in all differential theories: Ordinary differential equations, differential
geometry, differential topology, Lie groups etc. In this chapter we shall see
that its infinite-dimensional version will also be useful in partial differential
equations and other fields; in particular, in the local existence, in the stability,
in the bifurcation, in the perturbation problem, and in the gluing technique
etc. This is the contents of Sects. 1.2 and 1.3. Based on Newton iterations
and the smoothing operators, the Nash—-Moser iteration, which is motivated
by the isometric embeddings of Riemannian manifolds into Euclidean spaces
and the KAM theory, is now a very important tool in analysis. Limited in
space and time, we restrict ourselves to introducing only the spirit of the
method in Sect. 1.4.

1.1 Differential Calculus in Banach Spaces

There are two kinds of derivatives in the differential calculus of several vari-
ables, the gradients and the directional derivatives. We shall extend these two
to infinite-dimensional spaces.

Let X, Y and Z be Banach spaces, with norms || - ||x, || - |y, || - ||z,
respectively. If there is no ambiguity, we omit the subscripts. Let U C X be
an open set, and let f: U — Y be a map.



2 1 Linearization
1.1.1 Frechet Derivatives and Gateaux Derivatives

Definition 1.1.1 (Fréchet derivative) Let zq € U; we say that f is Fréchet
differentiable (or F-differentiable) at zo, if 3A C L(X,Y) such that

I f(z) = f(zo) — A(z — 20o) lly=o(l| z — zo ||x) -
Let f'(z0) = A, and call it the Fréchet (or F-) derivative of f at zo.

If f is F-differentiable at every point in U, and if z — f’(z), as a mapping
from U to L(X,Y), is continuous at zo, then we say that f is continuously
differentiable at xo. If f is continuously differentiable at each point in U,
then we say that f is continuously differentiable on U, and denote it by f €
CcY(U,Y).

Parallel to the differential calculus of several variables, by definition, we
may prove the following:

1. If f is F-differentiable at xo, then f’(z) is uniquely determined.

2. If f is F-differentiable at x, then f must be continuous at zg.

3. (Chain rule) Assume that U C X,V C Y are open sets, and that f is
F-differentiable at ¢, and g is F-differentiable at f(z,), where

f

U VvV —25 2
Then
(g0 f) (z0) = g' o f(z0) - f'(20) -
Definition 1.1.2 (Gateauz derivative) Let xo € U; we say that f is Gateauz
differentiable (or G-differentiable) at zo, if Yh € X,3 df (zo,h) C Y, such that

[1f (2o + th) — f(z0) — tdf (zo, h)ly = o(t) as t =0

for allzo+th C U. We call df (zo, h) the Gateauz derivative (or G-derivative)
of f at xo.
We have d
af(.’l,‘o + th) |i=0 = df (z0, h) ,

if f is G-differentiable at xg.
By definition, we have the following properties:

1. If f is G-differentiable at zo, then df (zo, h) is uniquely determined.
df (zo,th) = tdf (zo,h) Vt€ RL.
3. If f is G-differentiable at zg, then Vh € X, Vy* € Y*, the function
o(t) = (y*, f(zo+th)) is differentiable at t = 0, and ¢'(t) = (y*, df (zo, h)).
4. Assume that f : U — Y is G-differentiable at each point in U, and that
the segment {z¢ +th |t € [0,1]} C U, then

| f(zo+h)— f(zo) ly< sup | df(zo +th,h) |y
0<t<1

N
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Proof. Let

py-(t) = (", f(zo + th)) te[0,1],Vy" €Y"

| (" f(zo + k) — f(20)) | = | @y+(1) — py+(0) |
=] ¢y (t) |
= ' (y‘,df(.'l!() 2% t*h'v h)) I

for some t* € (0,1) depending on y*. The conclusion follows from the
Hahn-Banach theorem. O

5. If f is F-differentiable at zq, then f is G-differentiable at zg, with
df(l‘o,h) = f’(.’L’o)h Vh € X.

Conversely it is not true, but we have:

Theorem 1.1.3 Suppose that f : U — Y is G-differentiable, and that Vz €
U, JA(z) € L(X,Y) satisfying

df(z,h) = A(x)h VheX.

If the mapping x — A(z) is continuous at xo, then f is F-differentiable at xg,
with f,(xo) = A(.’L‘o)

Proof. With no loss of generality, we assume that the segment {zo + th |
t € [0,1]} is in U. According to the Hahn—Banach theorem, Jy* € Y*, with
|| ¥* ||= 1, such that ‘

| f(zo + k) — f(zo) — A(zo)h ly= (¥, f(@o + ) — f(x0) — A(zo)h) .

Let
p(t) = (y", f(zo + th)) .
From the mean value theorem, 3¢ € (0, 1) such that

| o(1) — (0) — (y*, A(zo)h) | = | ©'(§) — (y*, A(z0)h) |
= | (y*,df (xo + &Eh, h) — A(zo)h)) |
= | (", [A(zo + &R) — A(zo)]h) |
=o([ k),

ie., f'(zo) = A(zo). 0

The importance of Theorem 1.1.3 lies in the fact that it is not easy to
write down the F-derivative for a given map directly, but the computation
of G-derivative is reduced to the differential calculus of single variables. The
same situation occurs in the differential calculus of several variables: Gradi-
ents are reduced to partial derivatives, and partial derivatives are reduced to
derivatives of single variables.



4 1 Linearization
Ezample 1. Let A € L(X,Y), f(z) = Az. Then f'(z) = A V.
Ezample 2. Let X =R™, Y =R™, and let ¢1,92...,9m € C}(R", R!). Set

e1(z)
flz) = : ,le, f: XY,

m()

Ezample 3. Let @ C R™ be an open bounded domain. Denote by C(Q) the
continuous function space on (). Let

Then

p:OxR' — R,
be a C! function. Define a mapping f : C(Q) — C(Q) by

u(z) — p(z, u(z)) .
Then f is F-differentiable, and Yuo € C(9),

(f'(uo) - v)(z) = pu(, u0(2)) - v(z) Vv e C(Q).
Proof. Yh € C(9)
t 71 [ (uo + th) — f(u0))(z) = pu(x, uo(z) + t(z)h(z))h(z) ,
where 6(z) € (0,1). Ve > 0, VM > 0, 36 = 6(M, ) > 0 such that
| pu(,€) — pu(z,&) <€, V2 Q,

as |£], |€'| € M and |[€ — €| < 5. We choose M =|| uo || + || & ||, then for
[t <8 <1,

lou(z, uo(z) + t(z)h(z)) — pu(z, uo(z))| <€ .

It follows that df (uo, h)(z) = pu(z, uo(z))h(z).
Noticing that the multiplication operator h — A(u)h = . (z,u(z)) - h(x)

is linear and continuous, and the mapping v +— A(u) from C(Q) into
L(C(€2),C(2)) is continuous, from Theorem 1.1.3, f is F-differentiable, and

(f'(uo) - v)(2) = pu(z, uo(2)) - v(z) Yv € C(Q) .
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We investigate nonlinear differential operators on more general spaces.
Let Q@ C R™ be a bounded open set, and let m be a nonnegative integer,
v € (0,1). C™(Q) (and the Holder space C™(Q)) is defined to be the function
space consisting of C™ functions (with y-Holder continuous m-order partial
derivatives).

The norms are defined as follows:

I ullon=max 3 0°u(@)],

la|<m
and |9°u(z) - 8u(y)
u(z) — 0%u(y
lullgma=|ullem +  max = "
z,y€NQ |a|=m 'flf - y’

where a = (a1,a2,...,a,) is a multi-index, |a| = a1 +az + -+ op, 0% =
92,0z - - Ogn.

We always denote by m* the number of the index set {a = (a;1,a2,...,ax,) |

|a| € m}, and D™u the set {0%u | [a| < m}. _
Suppose that r is a nonnegative integer, and that ¢ € C*°(Q2xR" ). Define
a differentiable operator of order 7:

f(u)(z) = ¢(z, Du(x)) .

Suppose m > r, then f : c™(Q) — C™ () (and also C™"(Q) —
C™~"7(Q)) is F-differentiable. Furthermore
(f'(wo)h)(z) = Y ¢alz, D uo(z)) - 8%h(z), YheC™[@),

|a|<7

where ¢, is the partial derivative of ¢ with respect to the variable index a.
The proof is similar to Example 3.

Ezample 4. Suppose ¢ € C®(Q x R™"). Define
f(u) = / @(z, D"u(z))dz Yu e C™(Q).
Q
Then f: CT(Q2) — R! is F-differentiable. Furthermore

() k) = [ 3 oale. D uo()oh(@)iz VheCm@).

|| <r
Proof. Use the chain rule:

Ja

cr@) L2 c@) —- R,

and combine the results of Examples 1 and 3. : O
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In particular, the following functional occurs frequently in the calculus of
variations (r = 1,7* = n+1). Assume that ¢(z,u, p) is a function of the form:

1 n
(@, u,p) = 5lpl* + D _ai(@)pi + ao(2)u,
i=1

where p = (p1,p2,...,Pn), and ai(z), i =0,1,...,n, are in c@).

Set
s = [ |3
we have

(F'(w), b / [Vu(z) - Vh(z) + Y ai(2)d.,h(z) + ao(z)h(z)} de

i=1

~|Vu(z)|? + Z a:(z)8z,u + ao(z)u(z) | dz

=1

Vh e C(T) .

Ezample 5. Let X be a Hilbert space, with inner product (,). Find the F-
derivative of the norm f(z) = || z ||, as z # 6.

Let F(z) = || = ||%. Since
t Iz +th |I* = [ 2 |?) = 2(z,h) +t | R |,

we have dF(z,h) = 2(z,h). It is continuous for all z, therefore F' is F-
differentiable, and
F'(z)h = 2(z,h) .

Since f = F 7, by the chain rule
F(z)y=2]|z|-f'(z).

f(z)h = (mh) .

In the applications to PDE as well as to the calculus of variations, Sobolev
spaces are frequently used. We should extend the above studies to nonlinear
operators defined on Sobolev spaces.

Vp > 1, V nonnegative integer m, let

WmP(Q) = {u € LP(Q) | 8%u € LP(Q) | |a| < m}

where 0®u stands for the a-order generalized derivative of u, i.e., the derivative
in the distribution sense. Define the norm

1
P
| ullwme = ( Z || 0%u II;I’,P(Q)) .

la<m

Asx #0,

The Banach space is called the Sobolev space of index {m, p}.
W™2(Q) is denoted by H™(f2), and the closure of C§°(f2) under this norm
is denoted by HF*(9).



