GENERIC REGULARITY OF FREE BOUNDARIES
FOR THE OBSTACLE PROBLEM

ALESSIO FIGALLI, XAVIER ROS-OTON, AND JOAQUIM SERRA

ABSTRACT. The goal of this paper is to establish generic regularity of free boundaries for the obstacle
problem in R™. By classical results of Caffarelli, the free boundary is C°° outside a set of singular points.
Explicit examples show that the singular set could be in general (n — 1)-dimensional —that is, as large
as the regular set. Our main result establishes that, generically, the singular set has zero %"~ measure
(in particular, it has codimension 3 inside the free boundary). In particular, for n < 4, the free boundary
is generically a C*° manifold. This solves a conjecture of Schaeffer (dating back to 1974) on the generic
regularity of free boundaries in dimensions n < 4.
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1. INTRODUCTION

Several fundamental problems in science (physics, biology, finance, geometry, etc.) can be described
by PDEs that exhibit a-priori unknown interfaces or boundaries. They are called free boundary problems,
and have been a major line of research in the PDE community in the last 60 years; see for instance

[LS67, LS69, Kin73, BKT74, KNT77, [Cafr7, [CR77, [Sak91l, [Cafd8, W99, [CKS00, Mon03, [SU03, [ACS08,
GP09, [ALST3, [FS19).
The obstacle problem
Au = X{u>0y n QC R"™
u >0,

(1.1)

is the most classical and among the most important elliptic free boundary problems, and it arises in a
variety of situations; see e.g. [DL76 Rod87, Ser15].

From the mathematical point of view, the most challenging question in this context is to understand
the regularity of free boundaries. The modern development of the regularity theory for free boundaries
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started in the late 1970’s with the seminal paper of Caffarelli [Caf77], and since then it has been a very
active area of research.

The main result in [Caf77] establishes that, for any solution of (1.1]), the free boundary d{u > 0} is C*°
outside a closed set of singular points. Singular points arise for example when the free boundary creates
cusps, and they may appear in any dimension n > 2. By [CR76 [Caf98 Mon03], these points are locally
contained in a C! manifold of dimension n — 1. More recently, finer estimates at singular points were
established in [CSV1S, [FS19].

1.1. Generic regularity for the obstacle problem.

A major question in the understanding of singularities in PDE theory is the development of methods
to prove generic regularity results. In the context of the obstacle problem , the key question is to
understand the generic regularity of free boundaries. Explicit examples [Sch76] show that singular points
in the obstacle problem can form a set of dimension n — 1 (thus, as large as the whole free boundary).
Still, singular points are expected to be rare [Sch74]:

Conjecture (Schaeffer, 1974): Generically, free boundaries in the obstacle problem have no singular points.

The conjecture is only known to hold in the plane R? [Mon03], and up to now nothing was known in the
physical space R? or in higher dimensions.

Notice that, in the obstacle problem, the question of generic regularity is particularly relevant, since
in such context the singular set can be as large as the regular set —while in other problems the sin-
gular set has lower Hausdorff dimension [Giu84]. Also, from the point of view of applications (see
[Bai74, DL76, Rod87, [Serl5]), it is particularly important to understand the problem in the physical
space R3.

A main goal of this paper is to prove Schaeffer’s conjecture in R? and R%. To this aim, we consider any
monotone family of solutions {u'}yc(_y,1y of (L) in B satisfying the following “uniform monotonicity”
condition:

For every t € (—1,1) and any compact set Ky C 9B; N {u’ > 0} there exists cx, > 0 such that

inf (u(z) —ul(z)) >cg, (' —t), forall —1<t<t <1
zeKy

(1.2)

This condition rules out the existence of regions that remain stationary as we increase the parameter t.
In case that u! is continuously differentiable with respect to ¢, then such condition is equivalent to saying
that du! > 0 inside {u’ > 0}.

We shall also assume that (—1,1) > t — ul|gp, € L°°(8B;) is continuous with respect to t. Note
that, by the maximum principle, this implies that (—1,1) 3 ¢ — u! € L>°(By) is continuous. Under this
assumption, we prove the following:

Theorem 1.1. Let {u'},c_1,1) be a monotone and continuous family of solutions to (L1)) in By C R
satisfying (1.2)), and let Xt C d{u' > 0} N By be the set of singular points for ut. Then

HHEH) =0 for a.e. t € (—1,1).
In particular, Schaeffer’s conjecture holds for n < 4.

We remark that very few results are known in this direction for elliptic PDE, and most of them deal
only with simpler situations (for instance the obstacle problem in R? [Mon03]), or when the singular set
is known to be very small (as in the case of area-minimizing hypersurfaces in R® [Sma93]).

As a particular family of solutions to which our Theorem applies, one can consider the solution u!
to the obstacle with boundary data u'|gp, = g + t (similarly to what was done in [Mon03]), but many
other choices are possible.

In particular, due to the general character of our assumption , we can apply Theorem (more
precisely, some of the results behind its proof) to study the Hele-Shaw flow. This is a well-known 2D
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model which describes a flow between two parallel flat plates following Darcy law [HS1898| [CJKO7]. After
a transformation of the type u(zx,t) fo x,7)dT —where p(z,t) is the pressure— the problem becomes

Au = xqu>0y in K°x(0,T)C R? x R

u=t in Kx(0,T)cCR*xR (1.3)
u >0,

where K C R? is a given compact set, and K¢ := R?\ K. Since the singular set is closed inside the free
boundary (see for instance Lemma (a)), as a consequence of our fine analysis of singular points, we can
also show the following:

Theorem 1.2. Let K C R? be any compact set, and u(x,t) be any solution to the Hele-Shaw flow (1.3)).
Let XXt C K¢ be the set of singular points of O{u(-,t) > 0}, and let S := {t € (0,T) : X! # &} be the set
of singular times. Then S is relatively closed inside (0,T) and

1

In particular, the free boundary is C* for a.e. timet € (0,T).

Prior to our result, it was an open question to decide whether singularities in such model could persist
in time or not. Theorem [I.2] answers this question, and provides for the first time an estimate on the set
of singular times.

1.2. Higher-order expansions at most singular points.

A key tool in the proof of Theorem is a very fine understanding of singular points, as explained next.
For the obstacle problem , a classical result of Caffarelli [Caf98] states that at every singular point

To we have an expansion of the form

u(r) = p2g, (v — o) +0(|x_$0|2)> (1.4)

where po ;. is a nonnegative, homogeneous, quadratic polynomial satisfying Aps ,, = 1.

In dimension n = 2 this estimate was improved in [W99] by replacing o(|x — z|?) with O(|z — z,|**%)
for some o > 0, and in arbitrary dimensions it was shown in [CSVIS| that o(|z — 2,|?) can be replaced by
O(|x — xo|?|log |z — x6]|7€), for some € > 0. More recently, it was proved by the first and third authors
[FS19] that, in every dimension n, one actually has

u(@) = P2, (¥ — @) + O(|2 — zof),

possibly outside a set of “anomalous” singular points whose Hausdorff dimension is at most n — 3.

Here, in order to prove our main result, we need to improve substantially the understanding of singular
points, establishing a new higher order expansion at most singular points for monotone families of solutions
to the obstacle problem. Here and in the sequel, dimy; will denote the Hausdorff dimension (see Section
for a definition).

Theorem 1.3. Let {u' }te ) be a family of solutions to in Bp C R™ which is continuous and
nondecreasing in t (in partzcular they could be independent of t). Let Xt C 0{u! > 0} N By be the set of
singular points of ut, and 3 := Ute(,M)Zt C B;.

Then there exists a set E C %, with dimy(E) < n — 2, such that for every to € (—1,1) and every
7, € Xt \ E we have

u'*(2) = Pigo to (€ = x0) + O |z — zo|~°) (1.5)

for all ¢ > 0, where Py 4, 1, is a fourth order polynomial satisfying APy g, ¢, = 1.

An important point here is that the dimension n — 2 of the “bad” set E is sharp. Indeed, by well

known examples in R? (see e.g. [Sak93]), one can construct solutions u whose singular set contains a
(n — 2)-dimensional subset E for which ((1.5)) does not hold at any point in E.
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As the reader will see from the proof, when ps 4, ;. (z) = %(QJ -€)? for some unit vector e € R" then the
expansion ([1.5)) can be written alternatively as

u(zo + ) = %(e cz+p())? +0(j2P~),

for a certain polynomial p of degree 3 with no linear or constant terms. Geometrically, this expansion
—together with a Lipschitz estimate that we will establish later— yields that, around most singular points,
the contact set is contained inside a set of the form {|e -z +p(z)| < C|z|*~¢}. Thus, if the free boundary
has a cusp, then at most points this cusp must be very thin. It is worth noticing that the expression of
p (or equivalently, of Py .. ) is related to the curvature of the free boundary near a singular point. In
particular, whenever the solution is even with respect to the hyperplane {e -z = 0}, then p = 0 (and thus
Py o to(x) = (e - )?), since there are no curvature terms.

To establish Theorem we need to introduce a variety of new ideas, combining Geometric Measure
Theory tools, PDE estimates, several dimension reduction arguments, and new monotonicity formulas.
This is explained in more detail next.

1.3. On the proofs of the main results.
Let us give an overview of the main ideas introduced in this paper.

1.3.1. From expansion to cleaning: o Sard-type approach. The starting idea to prove Theorem is the
following: denote by ¥t C 9{u’ > 0} N By the set of singular points of u’. Assume that, for some fixed ¢,
we have z, € Xt and u'° has an expansion of the form

u'* (o + ) = P(z) + O(|z[*) (1.6)

for some A > 2 and some polynomial P such that AP = 1. Note that, since u’> > 0, the expansion

above implies that P(x) > —O(|z|*). Hence, for any r > 0, P+ Cr? is a solution to the obstacle problem
in B, with an empty contact set, and u' (z, + -) is O(r*)-close to it. This suggests that, thanks to the
monotonicity assumption , by slightly increasing the value of the parameter ¢ the contact set of u'
inside B, (z,) will disappear.

To make this argument quantitative we need to introduce a series of delicate barrier constructions which
actually depend on the fine structure of the singular point x., see Section [9] In this way we are able to
prove that, for a increment of ¢ of size 6t ~ r*~1, the contact set of u!*% is B, disappears: more precisely
we can show that, for some C > 0,

Ste+Cri Tt n By (z,) =@ for r > 0 sufficiently small. (1.7)

As we will explain better below, we can prove an expansion as in for A belonging a discrete set A
(see for a definition of this set).

Hence, for to € (—1,1) and z, € X' C d{u'> > 0}, we define A\, ¢, to be the maximal A\ € A for which
we can prove an expansion as in . Then, for each A € A and t € (—1,1), we define X** as the set
of z, € ¥; for which A, ; = A. In other words, Y4 is defined as the set of points at which we have a
polynomial expansion up to order A € A but not better. Then, a covering argument “a la Sard” yields

dlm’H ( UtE(—l,l) Et’)\)
A—1

(see Proposition [7.7|(a) for a more refined statement). In particular, if the right hand side is strictly less

than 1, then ¥%* = @ for a.e. t. On the other hand, if the right hand side is larger or equal to 1, then a

coarea-type argument allows us to show that X is very small for a.e. t (see Proposition (b))
In view of the given description of our approach, our goals are the following:

dimy ({t € (-1,1) : B £ 2}) < (1.8)

(1) given a singular point, prove an expansion up to order O(|z|*) with A € A as large as possible;
(2) given A € A, estimate the dimension of Ute(_l’l)Et”\, i.e., the set of points where the expansion
stops at A.
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1.3.2. A higher-order expansion at singular points: the case of a single solution. To understand these
questions in a simplified situation, one can first look at the problem without the parameter ¢t. So, given a
solution u to the obstacle problem and a singular point x,, we want to obtain a Taylor expansion around
Zo at the highest possible order. This will require several steps, described below.

(a) Second blow-up: a cubic expansion at most points. This first part is essentially contained in [F'S19].
Recall first that, as proven in [Caf98], for any singular point =, we have (1.4), that is, ps ., is tangent up
to second order to u(z, + ) at 0. Equivalently
U(Lo + 7+
(0742) — P2.xo asr — 0,
and ps 4, is called the “first blow-up” of u at x,.
One can then catalog singular points according to the dimension of the kernel of ps . : given m €
{0,...,n— 1}, we say
To € Xy = dim({p2,4, = 0}) = m.
We then consider the “second blow-ups”, namely, the possible limits of the functions
B weo(rx)
lwa(r )| z2(08:)
as 7 — 0. As shown in [ES19], r + ||V ||r2(,) is monotonically increasing (equivalently, the so-called
Almgren frequency formula is monotone on wy). Thanks to this fact, setting Ag := lim, o || V2 .|| L2(B1)>
one can characterize all the blow-ups (namely, the accumulation points of {ws,} as r — 0): they are
A2-homogeneous functions ¢
- either satisfying

’LDQ,T(J:) : 5 where wo = u(,’l}o + ) — p27xo

Ag=0 mR", ifz,€X, with m<n-2,
- or solving the Signorini problem
Ag<0, ¢qAq=0, Aqlgm\z =0, ¢l >0, if L:={p2s, =0} is ahyperplane (i.e., xo € ¥,_1).

In the first case (i.e., m < n —2), since ¢ is harmonic in R™ it must be Ao € {2,3,4,...}. Also, following
[FS19], one can show that Ay > 3 up to an “anomalous set” of dimension m — 1 inside 3,,. This implies
that, for z, outside this anomalous set, we have u = pa ;. (¥ — xo) + O(|z — xo|3). Note that applying this
result to u = ul® gives an expansion as in (1.6 for A = 3. As we will explain in Subsection (a) below,
when m < n —2 we are able to improve 0 that this expansion suffices for proving our main theorem.

The real challenge is to understand the set ¥,_1. In this case, since ¢ solves the Signorini problem,
thanks to a classification result for 2D solutions and a dimension reduction argument, we can show that

7 11 15 }
27272777
outside a set of singular points of dimension n — 3. Also it is easy to prove that, in this case, Ao # 2; thus,

except for a small set, the lowest possible value for Ay is 3. The main challenge is now to improve this
cubic expansion to higher order.

Ao €A = {2,3,4,...}u{ (1.9)

(b) Third blow-up: a delicate dichotomy. From now on, we focus on points of 3,1 where Ao = 3, i.e., ¢ is
a 3rd-order homogeneous solution of Signorini (as one can see from the coming argument, the other cases
can be considered as a particular case of this taking Ao = 3 and p3 ., = 0 in the definition of w3z below).
Two possibilities arise, depending whether some accumulation point g of {w2,} as » — 0 is harmonic or
not. These two cases have to be analyzed separately.

- The third blow-up is not harmonic: a new uniqueness result. By another dimension reduction argu-
ment, we can prove that the set where ¢ is not harmonic has dimension n — 2. However this is not enough,
and here comes one of the key arguments introduced in this paper: as explained in Subsection b), in
order to obtain Schaeffer’s conjecture in R* we need to prove that the limit g of W, is unique, and that
this set is (n — 2)-rectifiable. To accomplish, in Section [5| we introduce new differential formulae, com-
pactness and barrier arguments, and a delicate ODE-type lemma, that allow us to obtain the uniqueness
of blow-ups (taking quotients of suitable qualities) even if we lack a monotonicity formula.
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- The third blow-up is harmonic: a monotonicity argument at nondegenerate points. Assume that there
exists a harmonic accumulation point g. Then (thanks to a Monneau-type monotonicity formula) we
can show that the limit lim, oWy, exists (i.e., all accumulation points coincide) and that u(z, + ) =
P2.zo + P32, + 0(|z]3) for some 3-homogeneous harmonic polynomial p3 .., (ps., being a multiple of q).
This suggests to iterate the previous blow-up procedure by defining
B ws(rx)

lws(r-)ll L2081
and try to mimicking the argument described above. Unfortunately, in this case it is not true anymore

that 7 — ||[VW3,||r2(p,) is monotonically increasing. Still, by a delicate bootstrapping argument (cf.
Lemma [4.3) we can prove that

7> V3 ;| p2(p,) is almost increasing, provided [lws(r-)||r295,) 2 747¢ for some £ > 0.

W3 () : , where w3 :=u — p2 2, — P340,

Therefore, under this nondegeneracy assumption, we can consider accumulation points of w3, and prove
that they are Asz-homogeneous solution of Signorini for some A3 € [3,4). Then, by a dimension reduction
argument (based again on the classification of 2D solutions), we can prove that Az € {3,7/2} = AN [3,4)
in a set of dimension n — 2, and the remaining points are of codimension 3. So, to summarize:
(i) for most points in 3,1 where the limit of w3, is harmonic, the assumption ||w3(r - )| z208,) 2 ri=e
fails for every € > 0, except perhaps in a set of dimension n — 2;
(i) if [Jws(r )|l z2om,) 2 7 holds, then the blow-up is Az-homogeneous for A3 € {3,7/2}, except for
a set of dimension at most n — 3.
In order to prove Schaeffer’s conjecture in R4, it is important for us to rule out the possibility that Az = 3
in case (ii). This is highly nontrivial, and follows from the analysis performed in Section [5| to understand
points where s, converges to a non-harmonic function.

(¢) Fourth blow-up: monotonicity via a new ansatz and proof of . To go further in our analysis and
prove our main theorem, we now need to investigate the set of points where case (i) happens, namely
lws(r-)|| L29m,) 2 77F fails for every € > 0. In this case Almgren’s monotonicity formula fails on ws,.,
and therefore a new approach needs to be found.

The key idea here is to replace w3 = w(xo + ) — P25, — P32, With a much more refined Ansatz W3 :=
u(xo+-) — Py, which takes into account both the curvature of the free boundary and the non-negativity of
the solution —this is done in Definition Doing so, and defining Wgyr in analogy to what done before,
we can show (again after a bootstrap argument) that

T |]VV~V37THL2(BI) is almost increasing, provided [|[W3(r-)|[z2(a8,) 2 r57¢ for some £ > 0

(see Lemma . Let us note that obtaining this almost monotonicity is much more involved than in the
previous case (when we had 4 — ¢ instead of 5 — ¢). The reason is technical and rather delicate: we need
to show that the size of W3, controls the one of its gradient (see Lemma , and this follows from a
semiconvexity estimate along some rotational derivatives.

Once this almost monotonicity is proved, we can consider accumulation points of Wg},« at all points
where [W3(r )|l 12(08,) Z 7 ¢, and we prove that (up to a codimension 2 set) the only possible limit is a
harmonic polynomial py ,, of degree 4. This leads to an expansion of the form

wq = u(To + ) — Py — Paze, wy(z) = o(xh).

Hence, to finally obtain with Py, = Py, +D4z,, we only need to prove that ws(z) = O(|z|>~¢) for all
¢ > 0, up to a set of dimension n—2. This is again nontrivial: indeed, we can show that r — ||[Viar||12(5))
is almost increasing provided that py ., vanishes on {p2 ., = 0} and ||wy(r-)||12(ap,) 2 °~ for some & > 0.
Hence we need to ensure that these assumptions are satisfied in a large enough set, and for this we exploit
some recent results on the size of the zero set of harmonic functions (see [NV17]) and another dimension
reduction argument. In this way, we conclude the validity of .

It is important to remark here that the expansion (1.5 up to order 5 — ( is exactly what we need in

order to prove Theorem Even if one could improve such an expansion to a higher order, the estimate
on the singular set in Theorem would not change. Indeed, the bounds on the sizes of the sets where



GENERIC REGULARITY OF FREE BOUNDARIES FOR THE OBSTACLE PROBLEM 7

the expansions stop before 5 — ¢ would not improve, and the conclusion in Theorem [I.1] would remain
exactly the same (see also Remark .

1.3.3. From one solution to a monotone 1-parameter family of solutions. Note that the analysis performed
above holds only for one solution. If now we have an increasing family of solutions {ut}te(_ljl), we need
to understand for each t the size of points where the expansion stops at some fixed order A € A.

If one simply applies the previous analysis to each solution u! one would not be able to conclude. Indeed,
if for each solution the set ¥ has dimension bounded by some s > 0, then a simple argument (using the
structure of our problem) would show that their union over ¢t € (—1,1) has dimension bounded by s + 1.
Unfortunately, this estimate would be absolutely too weak for our scope. Indeed, in order to prove our
result, we need to show the following: if the analysis performed on a single solution implies that a set t*
has dimension bounded by s, then also Ute(—1,1)2t’)‘ has dimension bounded by s. In other words, the
bound on the union should be exactly the same as the one obtained for each single set!

To achieve this, we have to exploit the fact that we have an increasing family u of solutions to obtain
very refined estimates on the possible blow-ups of a fixed solution at a free boundary point. More precisely,
the idea is the following: if a sequence of singular points zj, € X% converges to 0 € X°, and if both solutions
u* and u® have a Taylor expansion up to the same order \ at these points, then this implies some extra
information on the possible Taylor expansion of u® at 0 (more precisely, this implies some symmetry
properties on its higher order term). This analysis is performed in Section |§| and it introduces a complete
series of new ideas and techniques with respect to [F'S19], where only one fixed solution was considered. We
want to emphasize that, with respect to the case of only one solution (where one can still deduce symmetry
properties of blow-ups as a consequence of being an accumulation point of other singular points), in this
case this analysis is made particularly delicate by the fact that we do not have any equation in ¢ relating
the solutions: we only know that they are ordered and strictly increasing with respect to ¢. Still, we are
able to deduce some strong symmetry properties of blow-up at all points where the Almgren’s frequency is
continuous (see the results in Section @, and from these properties we obtain a very precise description of
the structure of singular points. This is then combined with a series of covering and dimension reduction
arguments (see Sections [7| and to estimate the size of the singular points where blow-ups have few
symmetries, which allow us to show the desired dimensional bounds on Ute(71,1)2t’)\ To our knowledge,
this is the first dimension reduction argument for a 1-parameter family of solutions to elliptic PDEs, and
we expect these ideas and techniques to be useful in many other problems.

1.3.4. Extra comments. The previous description syntheses well the main ideas behind our strategy, and
what explained until now suffices for proving the Schaeffer conjecture in R3. However, for the R?* case,
other extra ideas (that we only briefly mentioned before) are required. In particular, we need a more
refined analysis that depends on the type of singular point, having to distinguish two cases:

(a) The case of the “lower dimensional strata”. For singular points in UtE(—l,l)Z'En with m < n — 2, we
know that the expansion (1.6 stops at A = 2 at “anomalous points”, and these points have dimension
bounded by m — 1. Hence, denoting this set of anomalous points by Ute(_Ll)Ef{f, and the remaining
m-dimensional set (where the expansion stops at A = 3) by Ute(_171)2%3, applying for n = 4 and
m = 2 we get the trivial bound

dimH(Ute(—Ll)E%{\)
A—1

To improve this estimate, we refine our barrier arguments and show that can be improved to

Zﬁﬁfﬁ_e’i N By(xg) = @ for any ¢ > 0, for A = 2,3. This increased speed at which the contact set

clears near singular points for “lower strata” is not difficult to prove, but is fundamental to establish
Schaeffer’s conjecture in R*.

dimy ({t € (-1,1) : T2 £ 2}) < =1, for \=2,3.

(b) The case of the “top stratum”. A big difficulty arises from points in Ute(_171)22_1 where the expansion
stops at A = 3. More precisely, as mentioned in Subsection |1.3.2|(b) when discussing the case where the
third blow-up is not harmonic, there may exist a set Ute(—l,l)zf{: of dimension n — 2 at which the
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expansion u' (z) = pay., 1. (* — 1) + O(|z — 26|3) is sharp —i.e., the third derivatives of u’e do not exist
at those points. Then, if we use (1.8]) for A = 3 and n = 4, we obtain the (trivial) estimate
-2
dimg ({t € (-1,1) : 5%, # @}) < Z =1
while to establish Schaeffer’s conjecture in R* we need to prove ! ({t € (—1,1) : ©t3 £ @}) = 0. Since

it is possible to construct examples where the set Ute(,m)Z;’?jl is (n — 2)-dimensional, there is no hope to
improve its dimensional bound. In addition, unlike in the “lower strata”, one can see that for A =3
is sharp at these points. Consequently, we need a completely different argument to conclude.

Here the idea consists in taking negative increments of ¢ —which make the contact set become thicker
instead of thinner— and use barrier arguments to show that all free boundary points in a neighborhood
become regular at a slightly enhanced speed (see Lemma . However, we can only take advantage of

this improvement if we can prove that the set Ute(,171)2231 is (n — 2)-rectifiable (the information that its
Hausdorff dimension is bounded by n — 2 is not sufficient). This rectifiability result is crucial, and its proof
relies on the existence of lim, oWy, in the non-harmonic case. As mentioned before, this fact requires
completely new ideas with respect to the classical tools known in this kind of problems, and it is the focus
of Section [5| It is worth observing that such arguments lead to new interesting results even when applied
to the Signorini problem, see Appendix [B]

1.4. Organization of the paper.

The paper is organized as follows. In Section [2] we introduce a series useful functionals that will be used
in the proof of some of our monotonicity formulae. In Section |3| we present some preliminary results
that will be needed throughout the paper. Then, in Section [4] we develop our higher order analysis of
singular points. In Section [5| we study in detail singular points at which the blow up of u(xo + ) — p2,z,
is 3-homogeneous (cf. Subsection . In Section |§| we consider a 1-parameter family of solutions to
the obstacle problem and study symmetry properties of their blow-ups. In Section [7] we prove a series
of lemmas of geometric measure theory-type, and in Section [§] we establish several dimension reduction
results. Finally, in Section [9] we prove our main result, Theorem as well as Theorem In addition,
at the end of the paper we provide two appendices on the Signorini problem: one with some basic results
that are needed throughout the paper, and a second one with new results (uniqueness and nondegeneracy
of blow-ups at odd frequencies) that are a consequence of our analysis in Section [5|and that we believe to
be of independent interest.

2. USEFUL FUNCTIONALS AND FORMULAE

In all this section 7 € (0,1), and w : B — R denotes an arbitrary C''! function defined in a ball B C R”
(specified in each statement). Throughout the paper we shall use the following adimensional quantities:

D(r,w) := r2”/ |Vw]2:r2/ \Vw|2(7“-),
B, B

H(r,w) := 7“1_”/ w? :/ w?(r-).
0B, 0B1

We also introduce here a useful notation for rescaling and normalization. Given w: B — R and r > 0 we
define w, and w, as

wy(x) = w(re) and Wy (x) = = A (2.1)

We start by computing the derivatives of H and D.
Lemma 2.1. Let w € CY1(By). Then

d
H(r,w) = 2/ ww, = 2/ wAw + 2/ |Vaw|?. (2.2)
r=1 831 Bl B1

dr
Proof. This is a standard computation, that can be found for instance in [FS19]. O
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Lemma 2.2. Let w € CY1(By). Then

d
dr

D(r,w) = 2/ w2 -2 [ Aw(zx-Vuw). (2.3)
r=1 831 Bl

Proof. For convenience, we set D(r) := D(r,w). It holds
D'(1) = Z/ 2wz jwij + 2D(1) = Z/ 2wz jwivi — Z/ 2(wix;)w;j + 2D(1)
7 /B 7 JoB 7 /B

:2/ w2 — 2 Aw(a:-Vw)—Q/ wa|2+2D(1):2/ w2 -2 [ Aw(z-Vw).
BBl Bl Bl

831 Bl
O
Let us introduce the functions
D(r,w) y D(r,w) + yr¥
= = 24

The quantity ¢ is often known as the Almgren frequency function. Instead, ¢7 is a new truncated frequency
function, that to our knowledge has never been introduced before. It will be used throughout the paper
and will be extremely useful in our arguments, as it will allow us to deal with the cases when H may
be too smallE| The choice of the constant ~ in front of 727 in the numerator is important to make the
following lemma work.

Lemma 2.3. Let w € CY1(By). Then for r € (0,1) we have

r2n wAw)? + E r,w
jqﬁ(r,w)zz( s, ) ‘2" (r, w)
r r (H(r,w))
and , )
re wAw E7(r,w
diﬁzsv(r,w) > g( fBT ) t 2( ),
r r (H(r,w) +r27)
where
E(r,w) := <7‘2"/ wAw> D(r,w) — <T2”/ (x - Vw)Aw) H(r,w) (2.5)
and

EY(r,w) = (rQ_" /B ,. wAw) (D(r,w) +7*7) — <r2—" /B T(:c : Vw)Aw> (H(r,w) +1°7). (2.6)

Proof. We first observe that, for » € (0, 1), the formula for ¢ can be deduced from the one for ¢7 letting

v 1 +o0.
By scaling it is enough to compute, for a > 0,

a
dr r=1
Using Lemmas [2.1] and [2.2] we obtain
Flem (D) 4 3(0) T, 0~ J T 4%
D(1,w) + ya* faBl ww,,—fBl wAw + ya?

D(r,w) + y(ar)®
H(r,w) + (ar)?v

log &7 (r, w), for @7 (r,w) =

and
%\rzl (H(r, w) + ar27) _ QfaBl ww, + ya*
H(1,w) + a® -7 [y, w?+a®

n the past, other kind of truncations have been introduced (see in particular [CSS0§]), but they do not work in our case
due to the fact that D is not equal to (a multiple of) the derivative of H, as it is instead the case for the Signorini problem.
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Therefore,
4 log (1, w) = drlr=1(D(r,w) + ~(ar)*) _ dr lr=1 (H (r, w) + ar®7)
dr ’ D(1,w) + ya?v H(1,w) + a®Y
_ 9 X2 4 rest
(D(1,w) +va®) (H(1,w) + a®7)’
where

2
X2 .= </ w§+’y2a27)</ w2+a27>—(/ wwy+’ya27> >0
831 631 8Bl

(the non-negativity of X2 follows by Hoélder inequality), and

= ([ ) ([ ) (f 50 [, )

Using again Lemma [2.1| we have

rest = </31 wAw>2 + </31 wAw> (D1, w) +va®") — (/Bl(x-Vw)Aw> (H(1,w) + a®).

By scaling (applying the previous formulas with w replaced by w, = w(r-) and a replaced by r) we obtain

(r2" [, wAw)® + BV (r, w)

d 2
—-log ¢™(r,w) > —

dr 7 (D(r,w) +yr27) (H(r,w) 4+ r27)’
where E7 is defined in (2.6)). Since - log ¢ (r,w) = ¢7(r, w)_ld%qﬁ“f(r, w), the lemma follows immediately
by recalling the definition of ¢7 in (12.4)). O

3. PRELIMINARIES: FIRST AND SECOND BLOW-UP ANALYSIS

In this section we collect some known results and basic tools that will be used throughout the paper.
Let u : B; — R be a solution to the obstacle problem

Au=x{u>0y and u >0 in By. (3.1)
By the classical theory of Caffarelli on the obstacle problem [Caf77, [Caf98|, any solution u of (3.1]) with
0 € 0{u > 0} satisfies

Hu||01,1(31/2) <C and sup u > cr? Y € (0, 5, (3.2)
B;-(0)

where C, ¢ > 0 are positive dimensional constants. Moreover, points of the free boundary 0{u > 0} can be
split into two classes:
e Regular points: x, € 0{u > 0} is a regular point if
. 1 2
ll_r)r(l]r 2u(zo + 1) = §(max{0, e-z})
for some e € S,
o Singular points: xo € 0{u > 0} is a singular point if
Poz, () = lim r2u(zo + )
r—0
exists and ps ;. is a quadratic polynomial belonging to the set
P = {convex 2-homogeneous polynomials p with Ap = 1}.

It is well known that the free boundary is analytic in a neighborhood of regular points. So, the main
goal is to understand the structure of singular points.

When z, = 0 is a singular point, we will simplify the notation ps ;, to p2. A well known result due to
Calffarelli is the following estimate at singular points.
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Lemma 3.1. There exists a modulus of continuity w : Rt — R, depending only on the dimension n,
such that if u is a solution of the obstacle problem (3.1)) and 0 is a singular free boundary point, then
||l —pQHLoo(BT) < r2w(7“), Vre (0,1).

Proof. This result, with an abstract (dimensional) modulus of continuity w, is contained in [Caf98, Theorem
8]. A stronger quantitative version of the estimate (with independent proofs) giving an explicit C|logr|~¢

modulus of continuity is given in [CSVI§| [FS19]. O
Remark 3.2. Let p € P. Since Au = Ap =1 in {u > 0}, we have
(u—p)A(u —p) = pX{u=0} = 0. (3.3)
Similarly,
z-V(u—p)Alu —p) =2z VpX{u=0} = 2PX{u=0} > 0. (3.4)

We recall Weiss’ monotonicity formula (proved in [W99] for A = 2, and in [FS19] in the general case)
and a useful consequence of it.

Lemma 3.3 (Weiss’ formula). Let u : By — [0,00) be a solution of (3.1), and let 0 be a singular point.
Given p € P, set w:=u —p. Also, for A > 0 set

Wi(r,w) := r~ 2 (D(r,w) — XH (r,w)).

Then:
(a) For all A > 2

d
—Wi(r,w) > 27’2)‘1/ (z - Vw — dw)? > 0.
dr OB,

(b) Wa(0",w) =0 and
D(r,w) —2H(r,w) >0, ¥re(0,1). (3.5)

Proof. (a) By scaling it is enough to compute d%W)\(r, w) at r = 1. Using Lemmas we obtain
Wi(1,w) = (D'(1,w) — AH'(1,w)) — 2AD(1,w) + 2A\*H (1, w)

= 2/ w2 -2 [ Aw(z-Vw) — 2>\/ ww, — 22D (1,w) + 202 H (1, w)
0B, B1 0B1

2/ w12,—|—2/ (Aw — x - Vw)Aw — 4\ ww,,—|—2)\2/ w?
831 Bl aBl 8Bl

2/ (wy—)\w)2+2/ (A —z - Vw)Aw
OBl Bl

:2/ (wy—)\w)2+2/ (Ap —z - Vp).
0B, (T‘-)ZO}ﬂBl

One concludes noticing that, for A > 2, it holds (A\p —z - Vp) = (A —2)p > 0.
(b) Since 0 is a singular point then w,(z) = (u — p)(rx) = (p2 — p)(rx) + o(r?), thus

W2(0+7w) = hJI})lW(l, 7“72wr) = WQ(LPQ - p) =0.

As a consequence, (3.5) follows integrating (a) for A = 2 between 0 and 7. O

We recall from [FS19] that the frequency function ¢ applied to the function w = u — p, with p € P, is
monotone increasing in r. More precisely we have the following:

Proposition 3.4 (Frequency formula). Let u : By — [0,00) be a solution of (3.1]), and let 0 be a singular
point. Given p € P, set w:=u —p. Then

>0

Hr w)? >0, Vre(0,1).
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Proof. By Lemma [2.3| we just need to show that

E(r,w) = <'r2_”/ wAw) D(r,w) — (7“2_"/ (x - Vw)Aw) H(r,w) > 0.
Using Remark 3.2 for w =u —p we: have T

(7“2_” / T(a: : Vw)Aw> =2 <r2_” / rwAw> :

E(r,w) = (7“2_"/ wAw) (D(r,w) — 2H(r,w)),
which by (3.5) and Remark is nonnegative. O
The following observation, also contained in [FS19], follows immediately from (3.5)).

thus

Lemma 3.5. Let u : By — [0,00) be a solution of (3.1)), and let 0 be a singular point. Given p € P, set
w:=u—p. Then ¢(0F,w) > 2.

A new important estimate that we will use throughout the paper is the following:

Lemma 3.6. Let u: By — [0,00) be a solution of (3.1), and let 0 be a singular point. Given p € P, set
w = u — p. Suppose that for 0 < r < R < 1 we have A < ¢(r,w) < ¢(R,w) < X. Then, for any given

0 > 0 we have B
22 IN+6

where Cs depends only on n, X, .
Proof. Define

By Proposition [3.4 we have

2
(F(r)". (3.6)
On the other hand, thanks to Lemma [2.1

L (rw) 2 r2 [ wAw+ 2 [ Vw2 9 2
dr ) _ = By By — — 3.7
H(r,w) r H(r,w) r¢(T’ w) + TF(T)' (37)

Integrating (3.6) and using Cauchy-Schwartz inequality, since A < ¢(p,w) < X for all p € (r, R) we get

(X_A)m(log(R/r))l/Q > (AR¢/(p7w)dp>1/2 (/TR dp>1/2

p
R]_ 9 >1/2 </de>1/2 /Rl
= —(F d — > —F(p)dp > 0.
(/ p( (p)) dp ) 2 Fwde=
Hence, integrating , we obtain
R _ _
log m < / i()\—k F(p)) dp < log ((R/r)”‘) + C’(log(R/r))l/2 <log ((R/T)QO‘M)) +C,

where C' depends only on n, A, and 4.
For the lower bound we recall that, since wAw > 0, we have F(p) > 0. Therefore, integrating

over [r, R],

H(R,w)

1 N 7
%8 H(r, w)

R
> 90 / dj — log(R/r)2
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We will also need the following result, which allows us to control the L norm of the difference of two
solutions with the L? norm.

Lemma 3.7. Let u: By — [0,00) and v : By — [0,00) be solutions of the obstacle problem (3.1). Then
[u = vllLe(B, ) < C(n)llu—vllL2s,)-
Proof. On the one hand, from
Alu—v)=1—Av >0 in {u >0} and u—v=-v<0 in{u=0}

we obtain that (u — v); = max(u — v, 0) is subharmonic in B;. Exchanging the role of u and v, the same
argument shows that (v — u);+ = (u — v)_ is subharmonic. Thus also |u —v| = (u —v)4y + (v — v)_ is
subhamonic in Bj, and using the mean value property we obtain, for z € By o,

lu—ol|(z) < ][ lu— o] < Cn)llu=vl[1p,) < C)llu—v|L2p,).
1/2(Z

O

We now start investigating the structure of possible second blow-ups. The next few results are a small
modification of those in [FS19].

The following Lipschitz estimate for the rescaled difference u — p, with p € P, will be useful in the
sequel. We recall that w, and @, have been defined in (2.1)).

Lemma 3.8. Let u: By — [0,00) be a solution of (3.1)) with u # pa, and let 0 be a singular point. Given
pEP,setw:=u—p. Let R>1, andr € (O,ﬁ). Then

Deeiy > —C' in Br, VeeS"'n{p=0} (3.8)
where C' depends only on n, R, and ¢(1/2,u — p). In addition, if dim({p = 0}) =n — 1, then
Vi <C  in Bpps, (3.9)

where C' depends only on n, R, and qﬁ(%, u—p).

Proof. This proof is essentially contained in Step 3 from the Proof of Proposition 2.10 in [FS19]. However,
since some small changes are needed in our setting, we reproduce the main steps for the convenience of
the reader.

Given a function f : R® — R, a vector e € S*~!, and h > 0, let

f(- +he)+ f(- —he) —2f

h2
denote a second order incremental quotient. For e € {p = 0} N'S"~! we have 52’hp = 0. Thus, since
Au =1 outside of {u =0} and Au <1 in By, we have
B Au( - +he) + Au( - —he) — 2Au
= 3

52,hf =

A(527hw)

<0 in Br\{u=0}.
On the other hand, since u > 0 we have
5g’hw = (5g7hu( ) >0 in {u=0}.

As a consequence, the negative part of the second order incremental quotient (537,11[)7"), is subharmonic,
and so is its limit (92,1, )_ (recall that u is semiconvex, and thus (527,1'&),«)_ — (02,1W,)_ a.e. as h — 0).
Therefore, by weak Harnack inequality (see for instance [CC95, Theorem 4.8(2)]) there exists € = e(n) €
(0,1) such that

I@ein)- N < O R<aeewr>s>l/€ <c( . i yaeew,,r)l/E.
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Also, by standard interpolation inequalities, the L norm (here we use ¢ < 1) can be controlled by the
weak L' norm, namely

1/e
</ |8eeﬂ)r€> < C(n, R) sup 9‘{]866fd)r| >0} N BQR‘.
Bar >0
Furthermore, by Calderén-Zygmund theory, the right hand side above is controlled by

||Au~)r||L1(B3R) + HwTHLl(B?sR)'

Thus, since Aw, <0 in B3g, ||AW; | 1(p,) is controlled by the L' norm of @, inside Byg: indeed, if y is
a smooth nonnegative cut-off function that is equal to 1 in Bsg and vanishes outside Byg, then

”AwTHLl(Bg,R) < _/ XAwr = - AX'LDT < C(TL, R)/ ”J)'r" (3'10)
B4R B4R B4R\BBR

Also, for 87 R < 1, as a consequence of Lemma [3.6] we have
H(4R,w,) < CR2WLu=PHLE (] 45,) = CR2(3u—p)+]

and thus
HwT”Ll(B43) < C(TL,R,QS(%,U _p))

In conclusion, we obtain
||(8eeu~}7“)— HLOO(BR) < C(TL, R)|’wT||L1(B4R) < C(TL, R? ¢(%7 U — p)) .

Finally note that, when {p = 0} is (n — 1)-dimensional, as a consequence of (3.8]) the tangential Laplacian
of w, (in the directions of {p = 0}) is uniformly bounded from below. Thus, since Aw, < 0, we have

Derery < C in B, for € € {p =0} with |¢/| =1,

where, as before, C' = C’(n, R, ¢(l, U — p)) Thanks to these semiconvexity and semiconcavity estimates,
we deduce the Lipschitz bound (3.9). O

The next result corresponds to [FS19, Proposition 2.10]. However the statement there has a small
mistake (that anyhow does not affect any of the arguments in [FS19]) and for convenience we correct it
here.

Proposition 3.9. Let u : By — [0,00) be a solution of (3.1) with u # pa, let 0 be a singular point, and
set w:=u — py. Denote m := dim({py = 0}) € {0,1,2,...n — 1}, and \*"* := ¢(0F, w).

Then, for every sequence 11, | 0 there is a subsequence ry, such that UN’T@ —qasl — 00 in W]})S(Rn),

where q Z 0 is a A2"@-homogeneous function satisfying the following:

(a) If 0 < m < n — 2 then q is a harmonic polynomial, and in particular N** € {2,3,4,...}. In
addition, if \>"¢ = 2, then in some appropriate coordinates we have

n

1 n m
p2(z) = B Z iz and  q(z)=v Z L Z I/j:L'?, (3.11)
i=m-+1 i=m-+1 j=1

where pi,v > 0, and they satisfy >, . i = 1L,(n —m)v = 3770,
j=1,....,m.

(b) If m =n —1 then we have W, — q in P (R™) and we have N> > 2+ a,, where ao > 0 is a

dimensional constant. In addition, q is a global solution of the Signorini problem:

vj, and |v;| < v for any

Ag<0 and qAqg=0 mn R™
Ag=0 in R™\ {p2 =0} (3.12)
g>0 on {p2 = 0}.
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Proof. The statement here is almost identical to that of [FS19, Proposition 2.10]. The only differences are
the following:

(1) In [ES19] it is uncorrectly stated that v; > 0. Instead, [F'S19, Lemma 2.12] proves that v is the largest
eigenvalue of D?q, hence the correct conclusion is that |vj| < v for each j =1,...,m.

(2) In the above statement we said that @y — ¢ weakly in I/Vlzéc2 (R™), while [FS19 Proposition 2.10] states
the convergence only in W12(B;). The reason why we may replace By by any larger ball is Lemma
as it allows us to control H(R,w,) by C(n,¢(1,w), R)H(1,w,) for any r < 1/R. Hence, using a diagonal
argument, the proof of [FS19, Proposition 2.10] yields the desired result. [l

We now recall another important estimate from [E'S19):

Proposition 3.10. Let u: By — [0,00) be a solution of (3.1 with u # po, let 0 be a singular point, and
set wi=u — pg, A2 = ¢(0T,w). Let X € (0,\*"?]. Then

[{u=0}nB|
|Br|

Moreover, if dim({p2 = 0}) =n — 1 then
{fu=0}nB, C {z : dist(z, {p, =0}) < C’T‘)‘_l}.

< Crh? Vre (0,1/2).

The constant C depends only on n and .
Proof. The first part is exactly [FS19, Proposition 2.13]. The second part on %,,_; follows by the argument

in [FS19, Remark 2.14], as a consequence of the Lipschitz estimate in Lemma U
Following the notation introduced in [FS19], we denote
Sm = {2, singular points with dim({pgz, =0}) =m}, 0<m<n-—1 (3.13)
and, for m <n — 2,
3¢, = {z, € Xy, such that (07, u(zo + +) —p2a,) =2}, 0<m<n-—2. (3.14)
Moreover, for m = n — 1 we introduce some further notation: we define
Zfil = {:co € X,,_1 such that ¢(O+,u(azo + ) —pg,zo) < 3}, (3.15)
and
2=\ 252 (3.16)

Finally, we will need the following:
Definition 3.11. Let u : By — [0,00) solve (3.1). For 1 < m < n — 1 we denote by ¥37? the set of points
Zo € Xy such that, for w := u(zs + - ) — p2,z,, the following two conditions hold:

(i) (07, w) = 3;
(i) there exists some sequence 7, J 0 along which 7} 3w(ry, - ) converges, weakly in I/Vlloc2 (R™), to some
3-homogeneous harmonic polynomial vanishing on {ps = 0} —possibly the polynomial zero.

Notice that, by Proposition (a), for m < n —2 we have ¥, \ £¢, = ¥2"4 = ¥,23_ On the other hand,
this is not true for m = n — 1, and later on in the paper we will need to understand the set E,%El \ Zi’fl.
We conclude this section by recalling that if 0 € 37 then the limit

lgigr_?’(u—pg)(r-) (3.17)

exists. Indeed, as shown in [FS19], this is a consequence of the following Monneau-type monotonicity
formula.

Lemma 3.12. Let u : By — [0,00) satisfy (3.1), and let 0 € %23 for some 0 < m < n — 1. Let
w :=u — py — P, where P is any 3-homogeneous harmonic polynomial vanishing on {ps = 0}. Then

D(r,w) > 3H(r,w) Vre (0,1) (3.18)
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and

—(r°H(r,w)) > —Csupp—, (3.19)

where C' is some dimensional constant.
Proof. The proof is contained in [FS19, Lemma 4.1]. O

The next result provides the existence of a unique limit in (3.17)) for all points in ¥27¢ which follows
immediately from Lemma (see [FS19, Proposition 4.5)):

Lemma 3.13. Let u: By — [0,00) solve (3.1). Then, for all o in 379 with 0 < m < n — 1, the limit
= lim (w4 7) s ()
3o 1= Tlﬂ)l 3 (ulzo +r P2.ao (1

exists, and p3 g, s a 3-homogeneous harmonic polynomial vanishing on {p2 z, = 0}.

When z, = 0 we simplify the notation p3 ¢ to ps.

4. HIGHER ORDER BLOW-UPS ON THE MAXIMAL STRATUM

As explained in Section in order to prove the main result of this paper (Theorem we need
to obtain —among other things— an expansion up to order O(|z|>~¢) at “most points” of X374 . This
requires a very detailed analysis of such set, which is the goal of this section. From now on, we will only
study the points of ¥,,_1 (hence, m =n —1).

In order to study the higher regularity properties of the set Zfﬁl, we need a new frequency function for
u — p2 — p3. The following lemma is a more flexible version of Lemma [3.6] It will be useful later in order
to prove the almost monotonicity of ¢7(r,w) for a suitable v, where w will be the difference between u
and its polynomial expansions at singular points.

Lemma 4.1. Let R € (0,1), and let w: Bg — [0,00) be a CY! function. Assume that for some k € (0,1)
we have

— it Vre (0,R).

2
2—n A
i(ﬁ(r’ w) N 2(7“ fBT w w>2
dr T (H(r,w) 4+ r?7)

Then the following holds:
(a) Suppose that 0 < A < ¢ (r,w) <

S
1 /R\2  H(R w)+R» R\
a(7) =Hewee=a() e,

or all r € (0, R). Then, for any given 6 > 0 we have

where Cs depends only onn, v, Kk, A, 6.
(b) Assume in addition that

Then, for A := ¢7(0T,w), we have

_a (R\*™ _ H(R,w) + B*
~ H(r,w)+7r2’

Proof. (a) Define

r2n fBT wAw

- H(r,w) +r2

so that, by assumption, we have

(F(r))>. (4.1)
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It follows by Lemma [2.1] that

4 (H(r,w) +1r%7) _2 r2n [, wAw + r2—n 5. IVw|? + 412
(HGow) +77) 1 Hirw) + 7

Integrating (4.1)) and using Cauchy-Schwarz inequality, since 0 < ¢ (r,w) < X for all r € (0, R), we get

= 26w +2F(). (42)

1/2
C(log(R/r)"? > <)\+ %(R” - r“)) (log(R/r))"/?

(i) (12
- </TR[1)(F(9))2dp> 1/2 </R d:,)l/z . /TR ;F(p)dp‘,

Hence, integrating (4.2)) between r and R (recall 0 < r < R < 1) we obtain

H(R,w)+ R® Ro _ ~ 1/2 -
log————F——— < - F < 2X1 1 < (2 1 .
og Hirw) £ 15 = /T g (A + F(p)) dp < 2Xlog(R/r) + C(log(R/r)) "~ < (2X + &) log(R/r) + Cs
Similarly,
H(R,w) + R
log ——————— > (2 1 — Cs.
o8 H(r,w) 412 — (24 + 0) log(R/r) — Cs

(b) In this case we have F'(r) > —r* for all r € (0, R). Hence, integrating (4.2)) between 0 and p € (0, R)
we obtain .
7 (pyw) — A > ——p".
K
Thus,

H(Rv'IU)—FRQ’Y R2 de 92 R . 4
N T o 2 - > T _ = K > _ 2
Hirw) 412~ / p(cb(p) + F(p)) dp > 2>\*/T p ~+1 / Pt dp > 22X, 1og(R/r) — —

log

O

Remark 4.2. An interesting consequence of Lemma [4.1f(a) is that, if ¢”(r,w) has a limit £ > 0 as r — 0,
then ¢ < ~. Indeed, otherwise we would have ¢7(r,w) > A := v+ > v for all » > 0 small, and
Lemma a) would imply that H(r,w) 4+ r*¥ < Cr?2=% = Cr?7*9 for r < 1, impossible.

The following lemma gives the (approximate) monotonicity of ¢7 when applied to w := u — py — P,
where P is any 3-homogeneous harmonic polynomial vanishing on {ps = 0}.

Lemma 4.3. Let u: By — [0,00) be a solution of (3.1)), with 0 € 2531. Let w :=u—py — P, where P is
a 3-homogeneous harmonic polynomial vanishing on {pas = 0}. Then, given v € (3,4), for all r € (0,1/2)
we have

d
%W(T, w) 2

where C' depends only on n, v, || P||12(p,)-

In particular, assuming 0 € Ef’l’"_dl, the previous inequalities hold for w := u — py — ps3.

Proof. The proof will rely on a iteration argument where one enlarge the value of v, starting from 3 and
increasing it up to the desired 7 € (3,4). We split the proof in two steps.
e Step 1. We first show that

9 (TQ_” fBr wAw)2
,

i T, w —Cr3 T, w r
) 2 L O T g ) (43)
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and ) f
" g wAw .
r > _Cr* g7 4.4
i 2 —CrTg) (14)
where
) = 1wl £2(Bo\B1)

= (Hrw) + )17
and C depends only on n and ||P[|z2(p,)-
Indeed, by Lemma [2.3| we have

2—n A 2
% (r fBT w w) Yol

d
aqgv(r,w) > (H(r,w) N 7‘27)2 + E'(r,w),
where
E'(r,w) := 21"2_" fB’“()\Tw — o Vw)hw and Ar = @7 (ryw) = M
r H(r,w) +rY H(r,w) +r*
Note that Aw = A(u — p2 — p3) = X{us>0} — 1 — 0 = —X{u=0}- Also, since A, > 3 by (3.18)), using the
inequality ps + P > —%, since I;—j is homogeneous of degree 4 we have

e —2-V) (24 P) > e = 2pa + (e —3)P > (A — 3)(pa + P) > —W;%suppz) af*
oOB1 P2

Therefore we obtain

2—n

—= 27°7" [5 Afu=0y(Ar =7 - V)(p2 + P) _ ( P2>

E(r,w) == a > — (A = 3)r 7 (sup —
(r,w) r H(r,w) + > > —( )r 2%? P2

r?7"|B, N {u = 0}
(H (r,w) +r27)1/2

Also, since Aw = —xq,—0y < 0, choosing x € C2°(B2) a nonnegative cut-off satisfying x = 1 in By,
integrating by parts we obtain

T27”}{u:0}ﬂBr‘ :/ —Aw, < —Awrxz—/ wTAXgC/ [wr| < Cllwr||2(B\By)-
By Bo Bo B2\Bl

Thus, since A\, = ¢”(r,w) and recalling (4.5]), we have shown that
E(r,w) > —Cr¥7¢7 (r,w)g" (r),

and (4.3) follows. Note that, since by assumption P2 is divisible by po, we have that supg B 1;—22 is bounded
by a constant depending only on n and || P||12(p,), and thus the constant C' above depends only on n and
| Pl L2(B,)-

(4.5)

P2

Similarly, using again pa + P > — 95,0 We obtain
r2 [, wAw r2en Jtu—oyr, (P2 + P) o Ot 2" {u =0} N By |
H(r,w) +r H(r,w) +r - (H(r,w) +r2n)1/2’

which gives (4.4)).
e Step 2. Next we show that (4.3]) implies that, for all v < 4,
¢ (r,w) <C, and g¢'(r) <C,, (4.6)

with C depending only on n, v, and || P|[2(p,)-

We prove for all v € [3,4) by iteratively increasing the value of v at each iteration, starting from
~ = 3, in order to always have (along the iteration) a uniform bound on ¢7(r,w) and g7 (r).

First, we observe that since 0 € £=° we have ¢(0%,u — pa) > 3, hence |u — ps| < Clz|?. Therefore
lu — pg — P| < C|z|?, which immediately implies that ¢®(r) < Cs, and then it follows by that
log (¢3(-, w)) is almost monotonically increasing, so in particular it is uniformly bounded.

We show next that if holds for some v > 3 then holds also with v replaced by v + 3 for any
B > 0 such that 38 < 4 —~.
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Indeed, we can bound

D(r,w) + (y + B)r*7+2 :
H(r,w) + r27+26 r28 H(r,w)+r28 — 28— 7p267

PP (r,w) =

and similarly

8 () = lwrll22(Bo\B1) L lwrllz2BrBy)  g7(r) C’v'

C (H(r,w) +r2+28)12 = pB (H(r w) +r20)1/2 B r
Then (4.3) —with 7 replaced by v + f— yields

2—n 2
i¢7+’8(r,w) > 2 (7“ fBT wAw)2
dr r (H(r,w) +r27)
Noticing that r4~7~1737 is integrable over ~ € (0,1) provided 33 < 4 — v, implies that ¢+ (r, w)
is almost monotonically increasing. In particular ¢4 (r,w) < C’ for r € (0,1/2), where C’ is a constant
depending only on n and v + 3.
In addition, and Lemma [4.1f(a) imply that

H(R,w)+ R»+28 ,
H(r.w) + 172 <C Vre (r,2r),

2, 4—y—1-3
— CC2ptr 188, (4.7)

thus

2 2r
~+8 ) . || T‘HL2 32\31 R w dR /
(67" ()" = H(r,w) 4+ r27+28 = =C H(r,w) + r27+28 =00,

and therefore holds for + replaced by v + .

Having proven that if holds for some ~ > 3 then holds also with ~ replaced by v + 3 for any
B > 0 such that 38 < 4 — v, iterating finitely many times we conclude that holds for any v < 4, as
claimed.

Combining this information with we obtain

9 (7’2_” s, u)Aw)2
T (H(r,w) + r27)?

2—n A
Also, it follows by (4.4) and (4.6) that M’% > —CC,r*7. Finally, when 0 € ¥3"% we can take

P = p3 (since, by definition of X3¢, p3 vanishes on {pz = 0}). 0

d
—HY - 2,.3—v
g (rw) 2 CCir Vr e (0,1/2).

We have proved that in Eg’”_dl we have almost monotonicity of the new truncated frequency function
& (r,u — p2 — p3) for any v € (3,4). This means that ¢?(0%,u — ps — p3) exists, and satisfies 3 <
&7 (0T,u — p2 — p3) < (see Remark .

Hence, we can now introduce the following:
Definition 4.4. Let u : By — [0,00) solve (3.1)). We denote by E>31 the set of points ¥, € X34 such
that, for w = u(zo + +) — P2y, — P340, we have ¢7(07, w) > 3 for any v € (3,4).

Moreover, we will need the following;:

Definition 4.5. Let u : By — [0, 00) solve (3.1, and assume that 0 € X374 . Choose a coordinate system
such that

1 a
po(x) = 3 z? and  p3(z) = E 2ax2xn+ 6 3. (4.8)
a=1

(Here we used that ps is harmonic and vanishes on {z, = 0}.) We define the fourth order polynomial
Ansatz at 0, and we denote it by &2, as

2



20 ALESSIO FIGALLI, XAVIER ROS-OTON, AND JOAQUIM SERRA

Here @ is a 3-homogeneous polynomial which depends only on ps and ps, and is defined as follows

Q(x) := nz_:l (ai - aa;") (ﬁ — xg‘;") : (4.10)

When w is a solution of (3.1)) and z, € X3¢, we define &, to be the fourth oder polynomial Ansatz at

n—1»
0 of u(xo + -) (note that &, depends only on ps ., and p3,.). In addition, for a € {1,2,...,n — 1} we
define the osculating rotation vector fields at 0 as

1
X, = (14 anxn)eq — aaZoen, where e; = (0,...,0,\1/,0,...,0), (4.11)

where a,, are as in (4.8).

We will use the following notation throughout the section. Given f € C'(R"), we denote by X, f the
derivative of f in the direction of X, namely X, f = (1 + aoq®n)0af — aaxaOnf.

Lemma 4.6. Given py and p3 as in (4.8), define Q as (4.10). Then, & given by (4.9) satisfies
AZ =1 and XoXoa? =0(z]?) VYVaec{1,2,...,n—1}.
Proof. Let pa, p3, &, and X, be as in (4.8]), (4.9), (4.10)), (4.11). We compute

2
T
XX, (;) = —QqTp + ai(mi - x?z)a
" aga Aol
XaoXap3 = aqTy + 2&2(1’% - wz) - Z a2 Bx% - a2 nﬂfi + O(’x‘g)a
B=1
1/ ps3)? e ag ana
3
2 Galn 9 3
XoXa(@aQ) = — (a3 = %) a2 + O(lal?),

and thus adding them we obtain
XX o2 =0(z?).

Similarly, using that ZZ;% ao, = —ay (as a consequence of the fact that p3 is harmonic), a direct (but

tedious) computation shows that
1 2
2 \x,

therefore A = 1. |

We will need the following semiconvexity estimate in the spirit of Lemma |3.8

Lemma 4.7. Assume that u : By — [0,00) is a solution of (3.1) and that 0 € ¥37% . Let w:=u— 2 — P,
where P is a 4-homogeneous harmonic polynomial vanishing on {ps = 0}. Then

inf r* X o Xow > —C(P) (|wrllz2(;\5y) +7°)

and

sup 1Vl < C(P) (Il 25,5 + r°)
r/2

for all r € (0,1/5).
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Proof. Let pa, p3, &, and X, be as in (4.8]), (4.9), (4.10)), ,and fix @ € {1,2,...,n —1}.
e Step 1. For r > 0 small, we consider the rescaled vector field X = X,(r-), and denote w, = w(r-)
and v := X X w,. We consider

(z) == min {v(z), —C(P)r’}
for some constant C(P) > 0 depending on P, to be chosen. We claim that
Av <0 in Bs.

Since w, is C11 (for fixed r > 0) but not C2, to prove that v is subharmonic we need to proceed similarly
to the proof of Lemma [3.8, now taking second order “rotational” incremental quotients. More precisely,
let ¢’}(r denote the integral flow of the vector field X, at time h, and define

ho wr0¢§(g +wro¢;(hg — 2w,
v't= 2 .
On the one hand, since gzﬁg(r is a rotation (and thus it commutes with A), noticing that Aw = x50y —1 < 0
in B; and Aw =0 in {u > 0} we obtain

Avh <0 in {u(r-)>0}N By (4.12)

On the other hand, we claim that
" > —C(P)r® in {u(r-) =0} N Bs. (4.13)

Indeed, recalling that X,X,2 = O(|z|?) (by Lemma and since XoXoP = 0aaP + O(|z]3), we
obtain
XoXo(—P = P) 2 —00aP + O(|z]*).

In addition, since P is 4-homogeneous and vanishes on {z,, = 0}, we wave 0qo P = 2,0(z") where ¢ is some
linear function, thus

000 P| < C(P)|x]zn].

Therefore, combining all these estimates, we get

1 XoXa(P+P)|>C(P) (r®+rlz,|) in Bs,. (4.14)
In addition, thanks to Proposition (recall that A2 > 3 since by assumption 0 € E%’;dl) we have
{u=0}NByjy € {Jral < Cla'P}, (4.15)

thus
(2',2,) € {lu=0}NBs, = |2/|<5r, |z, <Cr? = ‘qbsga(x) : en‘ <Cr? VYhe(0,2).
As a consequence, combining this bound with we obtain
(P +P)ogg +(P+P)o ;{ah—2(9+P)\
(rh)?
Rescaling this estimate one gets , that combined with implies that

<CP)®* in{u=0YNBs VYhe(0,1).

7" := min {vh(:n) , —C’(P)r5} is superharmonic,

Therefore, since v = limy, g 7" a.e. then the function @ is superharmonic too, as claimed.

e Step 2. Note that if we consider V' := 0yqw, instead of rotational derivatives (as we did in the proof of
Lemma [3.8)), then the same argument as the one above gives

00a(P + P)| < C(P)r? in Bs,

(cp. (£14)), from which one deduces that the function V := min {V, —C(P)r} is superharmonic (notice
the difference in the power of r in the definitions of v and V).
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e Step 3. Now, as in the proof of Lemma [3.8 by weak Harnack inequality, interpolation, and the Calderdén-
Zygmund theory, we have

1/e
foleion < €O (1)< Ol oy +1%) < Ol liagss + 18wl +19)
3/2

On the other hand, since Aw, < 0 (because Aw = Au — A(Z — P) = Au— 1 < 0), reasoning as in the
proof of Lemma |3.8] E (cf. - we obtain

[Aw |1y < C(n)l|wellpr B\ By)-
Hence [|9|| poo(B,) < Cllwr||11(B,\By)» Which yields

inf X o X awy > =C(|[wel 215,52 + ), (4.16)
1

and the first part of the lemma (semiconvexity) follows easily by scaling. B
In order to prove the Lipschitz bound, we note that if we repeat the same reasoning with V instead of
v, we find instead the semiconvexity estimates

igfﬁaawr > —C([JwrllL1(By\Bs) +r1), forl<a<n-—1.
1

Although this estimate is less precise (it has an error of size r* instead of %) it is still useful. Indeed,
using that Aw, < 0, it implies the semiconcavity estimate
Sgp Onnwy < C(||w7'||L1(B4\Bg) + 7“4)~
1

Combined together, these semiconvexity and semiconcavity estimates imply a bound on the Lipschitz
constant of w, in terms of its L® norm in By \ B3 and its semiconvexity /semiconcavity constants, that is

lwrllLip(Bs,4) < Cllwrll Lo (By\By) + ). (4.17)
Although this is not the desired bound, this will be useful in the next step to obtain the sharp bound.
e Step 4. To conclude the proof, we need to improve (4.17) and get Lipschitz bound for w, in By /2 with
an error O(r®). For this, we note that for each a = 1,...,n — 1 the unit vector field E, = X /|X7|
satisfies |F, — e,| < Cr in By, and thus we can complete {E,}"} to obtain a orthonomal moving frame
by adding a vectorfield E,, satisfying |F, —e,| < Cr in Bj.
Note that, since Vxr X7, = O(r) and Vg, E, = O(r), we can choose E, satisfying Vg, E, = O(r).
Hence, using these bounds and Aw, <0, we obtain
n—1
EnEyw, — Orl|wy||Lip(s,,,) < D*wr(En, Bn) < =Y D*w,(Eq, Ea)
a=1

n—1
< — ZXTXT’U}T—FCT'H’U)THLIP B3/4 in B3/4.

a=1

Thus, recalling (4.16]) and (4.17), we get

sup EpEnwy < Clllwrlloymss) + rilwrll= s + 7 ) (4.18)
3/4
It follows by (4.16]) (resp. (4.18])) that the restiction of w, to the integral curves of X, (resp. E,) is
semiconvex (resp. semiconcave), and hence Lipschitz along these curves. Since the directions of these
curves span R", this yields

sup |Vw,| < C sup (Z |\Vw, - Xo| + |V, - Ey \) < C(|[wr || oo (B Bs) +1°)-

Bi/2 Bi2 N\ qm1

Finally, to conclude the proof, it suffices to show that the L°°(B4 \ Bs)-norm above can be replaced
by [[wellL2(Bs\By) + C(P)r®. Indeed, recalling that Aw = —X{u=0}, the function w is superharmonic
everywhere, and harmonic outside {u = 0}. In particular, this gives the desired control on the L> norm
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of w_. In addition, since & > 0 and P is a 4-th order polynomial vanishing on {z, = 0}, it follows from
[-15) that

w=u—P—P<P<CP)yd inside {u =0} N B,
hence the function max{w., C(P)r®} is subharmonic. Thus, the mean value inequalities allow us to control

the L> norm of (w,)+ with the L! (or L?) norm of |w,| + Cr% in a slightly larger domain, concluding the
proof. O

Remark 4.8. We note that Lemma can be rewritten as

r2=n wAw)?
4 v w) > 2(r*™" [, )2 +2/ o™ — 2 - V) AGD),
dr T (H(r,w)+r2)° T B

where
w(r-)

(H(r, w) + 1“27)
Also, we observe that Lemma yields ||V1Z),(ﬂ)|| o < C for all v <5 when w :=u— & — P. This will
be crucial in the proof of Lemma [£.9] below.

Lemma 4.9. Let u: By — [0,00) be a solution of (3.1]), and assume that 0 € 2379, Set w := u— P — P,
where & is defined in (4.9), and P is a 4-homogeneous harmonic polynomial vanishing on {ps = 0}.
Then, given v € (4,5), for all r € (0,1/2) we have

2
2—n
d o (7 I} wAw
—¢7(r,w) > *< b )2 —Crt and — >
dr r (H(r,w) + r?7) H(r,w) + 1%y

where C is a constant depending only on n, v, and || P||p2(p,)-

)\7« = Qﬁ’y(r’w) and 'Ut},,(ﬁ/) =

/2"

Proof. With no loss of generality, we assume that {ps = 0} = {z,, = 0}. By Remark [4.8| we have

r2n wAw)?
iqs’Y(r, w) > 201" I, ) 42 / Ao — 2 VO A, (4.19)
dr T (H(r,w) +r27)2 "B

e Step 1. We show that for some C' = C(n, P) we have
(7"2*” fBr wAw)2

—Cr*Y (r,w) g (r .
oy oy? ~ OO 0), (4.20

=S IN

d
%gbw(h w) 2

where )
”wTHLQ(Bg,\Bl)

g'(r) = H(r,w)+ 127"

Indeed, recall that by Lemma [4.7] we have
r|Vw| < C(llwr |l 25\ B1) + r’) in B,.
Thus, since w := u— & — P, recalling that |z,,| < C|z|* in {u = 0} (cf. ([£.15)), that @ and P are divisible
by z,, and noticing that
P+ P= (ot ps/tn+Q + Pan)* +O(lal?),
we obtain
r‘xn + p3/xn + P/xn| = r‘an(@ + P)‘ +0(r®) = r|0w| + O(r°) < C(llwrll 2B\ B1) + ) (4.21)
inside B, N {u = 0}. Therefore
[wl = | = (2 +P)| = |en +ps/an + P/an|” + 0°) < r*lan +ps/ea] + O(r")

. _ (4.22)
< C(rllwrllz2(Bs\By) +77) in B, N {u=0}
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and, fora=1,2,...,n—1,
r|0qw| = 7| — 0a(Z + P)| = 1|0a(ps3 /)] ’xn + p3/xy + P/ar:n| + O(r?) (4.23)
<Py + s/ + Plan] + O0%) < Clrluwy | pzppmy +17)  m B,n{u=0),
from which it follows that
|)\rﬁ)(7) —x'Vw(7)| C(l+ A )(THU’T‘”LQ (Bs\By) T T )
" " (H(r,w) + r27)1/2
< C(1+ \)(rg? ()2 4757 (4.24)
< CA+ M) g7 ()2 in By n{u, = 0}.
Also, since AZ =1 and AP =0 we have Aw = —xy,—0y < 0. Hence, arguing as in (3.10)),
Wy
02 [ A0 2 —ClE s = ~Co BB 5 a1, (4.25)

By B (H(r,w) +r2)1/2 =
Combining this information with (4.24)) we obtain

/B M) — 2 - Vol A | < C(1+ A )r g7 (r),
1

that together with (4.19)) yields (4.20)).

e Step 2. Next we show that (4.20]) implies that, for all v < 5, we have
$(rw) < Cy and g'(r) < Cy, (4.26)

where C depends only on n, v, and || P||2(p,).-

We prove - ) for all v € [3,5) by iteratively increasing the value of v at each iteration, starting from

= 3, in order to always have (along the iteration) a uniform bound on ¢7(r,w) and ¢ (r )

Flrst we observe that since 0 € 379 we have ¢(07,u — p2) > 3, hence |u — & — P| < Cr? in B, with
a bound depending only on n and P. This immediately implies that ¢g3(r) < Cs3, and then it follows by
that ¢3(-,w) is almost monotonically increasing, so in particular it is uniformly bounded.

Then, by the very same argument as the one used in Step 2 in the proof of Lemma (using in
place of ) we deduce that if holds for some v > 3, then holds also with « replaced by
~v + B for any 8 > 0 such that 48 < 5 — ~. Thanks to this fact, with finitely many iterations we conclude
that holds for any v < 5, as claimed.

Combining (4.26) with (4.20)), we obtain

2
2—n
d 9 (7’ I5, wAw)
7(;5’7(7-710) > - 2
dr m(H(r,w) +r27)
Moreover, recalling (4.22) and (4.25]), we conclude that

27
P2 fBr wAwW

H(r,w) +r2Y

- 0037’4*7 Vre (0,1).

= / W, Ay, > —Cr° g (r) > —CCTr°77,
Blm{ur—o}

O

Thanks to Lemma [1.9] we know that the truncated frequency function ¢” is almost monotone for v < 5,
and we can use this to study finer properties for points in Zf’f_dl. In particular, we introduce the following:

Definition 4.10. Let u : By — [0,00) solve (3.I)). We denote by X2 the set of points z, € £37% such
that the following holds:

Set w = u(xo+ ) — Py, , where P, is defined as in starting from pg zo and p3 ;.. Then there exists
some sequence 1 J 0 along which 7“,;4111(7% -) converges, weakly in T/Vlo C( "), to some 4-homogeneous
harmonic polynomial vanishing on {ps ;, = 0} —possibly the polynomial zero.

We can now prove the existence of a unique 4-th order limit at points of 24“1
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Lemma 4.11. Letu : By — [0,00) solve (3.1)), and let 0 € Effl. Set w :=u— P — P, where & is defined
in (4.9), and P is a 4-homogeneous harmonic polynomial vanishing on {pa = 0}. Then, for any v € (4,5)
we have

dii“ log (r~8(H (r,w) +1%7)) > —Cr*~7, (4.27)

where C' is a constant depending only on n, v, and HP”L2(31)’
As a consequence, for all xo € 2 the limit

1
Pa g, = lim —4(u(xo +r)— Py (r- ))

rl0 T
exists, and it is a 4-homogeneous harmonic polynomial vanishing on {pz o, = 0}.

Proof. For every 4-homogeneous harmonic polynomial P vanishing on {ps = 0}, we have

r2-n wAw
Lo (5 0(r0) +727) = 20 ) 1) 4 T I o,
where we used Lemma This proves .
Now, if 0 € foﬁl then we have that, for some some 7 | 0 and some P which is 4-homogeneous harmonic
and vanishes on {py = 0},
log (r,;g(H(rk, w) + TZ'Y)) — —00.
Thus, thanks to we have

lif(r)l log (T_S(H(T, w) + 7’27)) = —0o0,
T

which implies that r~4(u — 2)(rz) — P =: ps. O

When z, = 0 we will simplify the notation ps o to ps.
We can now prove an enhanced version of Proposition for higher-order blow-ups in 237 and L2, .

Proposition 4.12. Let u: By — [0,00) solve , and let & be as in Definition .

(a) Let 0 € 234 \ S and set w = u — P. Then the limit X3 := lim, o ¢(r,w) exists and satisfies
N3rd ¢ [3,4]. Moreover, for every sequence 3, | O there is a subsequence Tk, such that uﬁrkl —q asf — oo
in CY (R"™) and weakly in VV&)’CQ(R”), where q # 0 is a global X3"%-homogeneous solution of the Signorini
problem . In addition, if \3*" < 4 then q is even with respect to {p2 = 0}.

(b) Let 0 € 3 and set w :=u — P — py. Then:

(bl) either H(r,w)"? < Cer®=¢ for all ¢ € (0,1), for some C; depending on (;
(b2) or the limit A\*" = lim, o ¢(r,w) ezists and satisfies \*™" € [4,5). Moreover, for every sequence
(R™) and weakly in W,2*(R™),

ri 4 0 there 1s a subsequence ry, such that wmg —~qasl — oo inCP o

loc

where q Z 0 is a X" -homogeneous solution of (3.12)), even with respect to {p2 = 0}.

Proof. (a) Let 0 € X279 \ 41 "and w:=u — P. Let v:=5—¢ € (4,5).
We note that ¢7(0%, w) < 4. Indeed, if by contradiction ¢7(0",w) > 4 then by Lemma [4.1| (which can
be applied thanks to Lemma we would have

H(r,w) + 1% < Cr¢w(0+’w)(H(1, w)+1) <r® asr )0,

and hence we would have r—*

assumption.
Note now that since v > 4 we have

w, — 0 and in particular 0 € X#" (with p, = 0), contradicting our

2
$(0%, w) = lim 2 £

<. 4.28
ri0 H(r,w) + r? 7 (4.28)

Also,
77“27 r2Y

3rd ._ + — +
<y = H(T,w)io = A= ¢7(0",w) = (0", w).

4.28 = limsup ———++
' ' T\LOPH(T,'UJ)—FT?Y
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Thus, the limit ¢(0", w) exists and equals again A*?¢ < 4. In addition, by Lemmas and we have
|’TIJT||W1 2(BR) < C(R) Vr>0
for each R > 1, which gives weak compactness in T/V1 (R”) of w, as r | 0.
We now show that any “accumulation point”

q = lilgn Wy,

satisfies
o N Hr ) 2 < H(1,9)2 =1  Vre(0,1) (4.29)
and, for all § > 0,
RN O HR,QVE<H(1L,9)Y2=1 VRe(1,0), (4.30)
where ¢, cs are positive constants.

Indeed, since ¢7(0F, w) = A3, Lemma [4.1] gives (for 0 < r < R < 1)
~ 2
H(R,w)+R»  H(R/ri,wn,) + Hr)

c(R//]")2)‘3Td <

= H(r,w)+7r H(r/rg,w,,) + H(T:]:w)
In particular, replacing R by 7, and r by rir (with » < 1) we obtain
2'Y 27
2N H(1, ) + H(rkw) < H(1,wy,) + H(rk,w) R H(1,q)
N H(T‘ wrk) + I(Ji(krl)ju) N H(’I“, wTk) H(Ta Q) 7

proving (1:29).

Similarly, by the other inequality in Lemma we have (for 0 <r < R< 1)
R
H(R,w)+ R¥  H(R/r,0n) + g7

66(R/T)2)\3Td+6 Z

H(r,w) + 1?7 H(r/ry, wy,) + H(’f’: 3
In particular, replacing R by riR and r by 7 (with R > 1) we obtain
27
C(;RQPY > (R wrk) + R (W > H(R @Tk()r - N H(R, (])7
H(L wrk) + H(ﬁk,w) H(lvmﬁc) + H(ﬁk, ) H(l’ Q)
which proves .
We now note that Aw = —x(,—¢} implies that Aw; and Agq are nonpositive measures. Also, the

Lipschitz estimate in Lemma (with P = 0) implies that
0, |Lip(BR) < C(R), and thus  [|q[|Lip(Br) < C(R),

for all R > 1. As a consequence, the convergence of w,, to ¢ is uniform on compact sets. Furthermore, by
[4.9) we have w =u — P > - > —O(|z|°) on {z,, = p3/w,}, so by uniform convergence we obtain

¢g>0 on{z, =0}

[ i Lo
Br

and since w,, — ¢ in CY and 0 > Awy, —* Ag (up to extracting a further subsequence) we obtain

/ qgAq =0 Vr>1.
Br

In addition, by Lemma [£.9] we have

But since Aw, is supported in {u, = 0} C {|zn| < o(1)} as r | 0, the support the nonpositive measure Agq
is contained on {x,, = 0} where ¢ > 0. We have thus shown that ¢ : R — R is a solution of the Signorini
problem .

Finally, recalling and we have that ¢(0%, ¢) > A3"¢ while ¢(+00,q) < A3 +6 for all § > 0.
This implies that ¢(r, q) = A3 for all r > 0, and thus ¢ must be A3 %-homogeneous (see Lemma .
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Note also that, by Lemma we have H(w,r) > PN for every 0 > 0. Thus, since by definition
of 237 we have ¢(0F,u — p2) > 3, this implies |u — pa| < Clz|? and thus |u — 2| < C|z|®. Therefore it
must be A¥4 > 3.

To conclude part (a), we need to show that if A>*¢ < 4 then ¢ is even. For this, notice that if one writes
q as the sum of its even and odd part, then the odd part is harmonic. Thus, if A3 € (3,4) then any
A3rd_homogeneous solution of the Signorini problem is even (since the homogeneity of a harmonic function
is always an integer), so we only need to understand the case A>"¢ = 3.

Assume \¥% = 3, and let us show that ¢ is even. We have (see Lemma that H(w,r) > r379 for all
60 > 0 as r | 0 therefore

oo (u—pa —p3)(ri)
= lim w,, = lim .
T T H(rg,u — p2 — p3)1/?
Moreover, using (3.19)) from Lemma we obtain (note that w in this proof and in Lemma are
different)

2 2
/ <<“P23P3>r n p> + C(P)r > lim (W + P> > [ p? (4.31)
9B, r rl0 8B, r 0B1

for all P harmonic 3-homogeneous vanishing on {p, = 0}, therefore

s ([0} o]

As a consequence, expanding the square and dividing by

om ([, (=72 )

since 1 < g, as r | 0 we obtain

2
Tk (u — p2 — p3)r (uw—p2 — p3)r
—-C(P)— S/ [Er< > + 2 P,
( )Erk OB, H(r,u — pa — p3)t/? H(rg,u — po — p3)'/?

and in the limit as r | 0 we get
0< 2/ qP
0B,

for every odd harmonic 3-homogeneous polynomial P. Since if P is an odd harmonic 3-homogeneous
polynomial then so is —P, we deduce that ¢ must be orthogonal to all odd harmonic polynomials, hence
q is even.

(b) We assume that (bl) fails and we prove (b2). If (b1) fails then there exist ¢ € (0,1) and a sequence
7, — 0 such that H(ry,w)/? > C’Cr,‘z_c. In particular, there exists some v € (4,5) such that

. D(r,w) +yr%

70" =lim———————— < 7. 4.32

¢7(07, w) w7 (4.32)
Thus, as in the proof of (a),

r2y
H(r,w)
In addition, combining Lemmas [£.1] and [£.9 we obtain that

@ lwi2py < C(R) V7 >0

@32 =

Lo = A= g(0T w) = (0%, w), Vv € (A5).

for each R > 1, which gives compactness of sequences w,, as ry | 0 —they converge weakly in WL2(Bg) for
every R up to extracting a subsequence. Also, as in (a), it follows by Lemma that any “accumulation
point”

q = lilgn Wy,
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satisfies ([4.29) and (4.30) with A3"¢ replaced by A", Also, exactly as in (a) we have that Ay and Ag

are nonpositive measures, and
|0 Lip(Br) < C(R)  and thus  |lg|lLipBg) < C(R)

for all R > 1. As a consequence, the convergence is uniform on compact sets. Furthermore yields
w=u—P —py>—-P—py>—-0(z°) on {x, = p3/x,}, so by uniform convergence of 1, to q we
obtain
qg>0 on {x, =0}

Also, by Lemma E we obtain |’ By, Wry Awy, | 0 from Wthh we deduce that [ Br qu = 0 for all R > 1.
As a consequence, ¢ is a solution of the Signorini problem (3.12)). Finally, recalhng and (| - we
have that ¢(0F,q) > A" while ¢(400,q) < A*" +§ for all (5 > O. This implies that qﬁ(r q) = M for all
r > 0, and thus ¢ must be )\4th—homogeneous.

Note also that by Lemma [4.1{ we have H (w,r) > PN for every d > 0. Thus, since by definition of
Y4 we have |u — 2| < C’|x|4 it must be A" > 4.

Finally, we prove that ¢ must be even. As in (a), we only need to understand the case A\*" = 4. When
A4 — 4 then we have (see Lemma H(w,r) > r*9 for all § > 0 as | 0. On the other hand, by
definition of py it follows that H (rg, u— 22 —py)'/? = rieg, where rd < &, = o(1). Then, using Lemma
we obtain

T_SH(T,U -7 — P) > —C(P)r° +liﬁ)1r_8H(r,u - P — P) =—C(P)r’ + H(1,ps — P),

for all P quartic vanishing on {z,, = 0}. Therefore, similarly to (a), we deduce that ¢ is orthogonal to
every odd harmonic 4-homogeneous polynomial. Since ¢ is a solution of Signorini this implies that its odd
part (which is harmonic) must vanish, concluding the proof. O

We can now introduce the following:

Definition 4.13. Let u : By — [0, 00) solve , and recall the definition of &7, in .

We denote by Effl the set of points z, € E%Tll such that, for w = u(xs + ) — P, we have
¢ (0T, w) > 4 for every v € (4,5).

We denote by ¥4, the set of points z, € X" such that, for w := u(zo + -) — Py, — Pas,, We have
¢7(0T,w) > 4 for every v € (4,5).

Furthermore, for fixed ( € (0,1) we denote by E?ﬁf the set of points o, € Y4 such that, for
w:i=u(®o + ) — Py, — Pag,, we have ¢7(0F,w) >5—( for any v € (5 —(,5).

Our last goal of this section is to show that ¥4, = ¥4" = TFor this, we need a new monotonicity
formula.

Lemma 4.14. Let u : By — [0,00) solve (3.1)), and let 0 € S40, . Let w := u— P —py, where P is defined
in (4.9), and let P be any 4-homogeneous harmonic polynomial such that P > 0 on {ps = 0}. Then

d(r_4/ wrP) <,
dT’ 8B,

where C' is a constant depending only on n and HPHL2 (By)-

Proof. After a rotation, we may assume ps = . We have
d T 1 1 ) 1
— w,P = ~— . Vw,P =~ O, w,P =~ div(Vw, P) = — Vw,VP + Aw, P
dr Jop, aB, T T JoB, rJBy "\JB B

1 1
= </ w0, P —/ wrAP + AwTP> = (4/ w, P + AwrP>,
"\ JoB, 0B, B r 0By B

where we used that 9, P = 4P on 9B, and that AP = 0. Now, since Aw, = _TQX{’U,TZO}7 we deduce that

1
d<r_4/ wrP) =—— P.
dr oB1 7> J BN {ur—=0}
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Finally notice that {u, = 0} N By C {|x,, + rp3/x,| < Cr?}. Moreover, since P > 0 on {x, = 0}, we have
P > —C|zy| in B;. Hence

—/ P <Crl{u, =0} N By| < Cr,
Blﬂ{’Uq«:O}

and the lemma follows. (]
We can now show the following:
Proposition 4.15. Let u: By — [0,00) solve (3.1). Then %30 =>4,

Proof. Assume by contradiction that 0 € Efffl \ E;ﬁl. Then, by Proposition M(b), there is a sequence
rr — 0 along which w,, — ¢ locally uniformly in R", where ¢ is a 4-homogeneous even solution of the
Signorini problem . Then, by [GP09, Lemma 1.3.4], ¢ is a harmonic polynomial.

Let w :=u — & — py. Since r~*w, — 0 (by definition of py), it follows by Lemma that

/ r~4w, P < Cr
0By

for any 4-homogeneous harmonic polynomial P vanishing on {ps = 0}.

Set now 1w, = w,/H(1,w,) and &, := r~*H(1,w,), and notice that, since 0 ¢ ¥4, for any § > 0 we

have &, > r® for r > 0 small enough. Hence,

—4 ~
Cr 2/ r wrP:/ erw, P.
831 831

Dividing by &,, and letting r = rp, — 0, we deduce that

0> / qP.
0B,

Taking P = q, this provides the desired contradiction. ([l

5. UNIQUENESS AND NONDEGENERACY OF NON-HARMONIC CUBIC BLOW-UPS

The goal of this section is to study the set E?ﬁl \Eiﬁl, namely the set of singular points where blow-ups

are 3-homogeneous and non—harmonicﬂ As explained in the introduction, this study is crucial for our proof
of Theorem [L11
We will prove that E%El \ ¥274 is contained in a countable union of (n — 2)-dimensional Lipschitz

manifolds, and that Ei’fl \X> El = @. For this, we will need to establish the uniqueness and nondegeneracy
of blow-ups at these points.
We start by classifying all A-homogeneous solutions of the Signorini problem in R", with A odd.

Lemma 5.1. Let g : R" = R be a A\-homogenous solution of the Signorini problem
Ag<0 and qAqg=0 in R™
Ag=0 in R™\ {x,, =0} (5.1)
q=>0 on {x, = 0}.
with homogeneity A =2m + 1, m € N. Then ¢ =0 on {z,, = 0}.
Proof. Using complex variables (so i denotes the imaginary unit), for o € {1,2,...,n — 1} define
il_’\Re[(:cn + iﬂ:a)k} Tp >0
1/1(37) = -\ . A
—i' 7 Re|[(zn + iza)?]  z, 0.
Note that
¢($/,xn) = 1/}(33/7 —z,) and ¢Y(z) =0 on {z, =0}

2More precisely, Efil \ 374 is the set in which any second blow-up (for u — p2) is 3-homogeneous and non-harmonic,
while ¥37% \ ©.>3 | is the set in which the third blow-up (for u — ps — p3) is 3-homogeneous and non-harmonic.
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In addition, on {z, = 0} we have 9,1 (a’,0") = A z4| ! (recall that A\ — 1 is even), therefore

AY = 27|z M1 (4 =0y
On the other hand, since both ¢ and ¢ are A-homogeneous we have (z - Vq)ip = ¢(z - Vo) = Agyp. Thus
f831 (¢ — qib,) = 0, and an integration by parts gives

/B1 Agqy = . qA.

Since Agq is concentrated on {z, = 0} where ¢ vanishes, combining all together we get

RN dleal*.
Bl Blﬂ{xn:O}

Since ¢ > 0 on {x, = 0} and the previous equality holds for all @ € {1,2,...,n — 1}, we conclude that ¢
must vanish on {z,, = 0}. O

Lemma 5.2. Assume that ¢ : R™ — R is a 3-homogenous even solution of the Signorini problem (5.1)).
Then, after a suitable rotation that leaves the hyperplane {x, = 0} invariant, we have

n—1
g(x) = blaa|® — 3Jan| (Z baxi> ,
a=1

where b,by, > 0 and b = Zz;i be-

Proof. By Lemma g must vanish everywhere on {z,, = 0}. Thus, ¢ is a 3-homogenous harmonic function
in {x, > 0} vanishing on {x,, = 0}, so its odd extension is a 3-homogeneous harmonic polynomial. This
implies, after a rotation, that

n—1
q(z) = ba:;i — 3z, (Z baazi) for z,, > 0,
a=1

where b,b, € R and b = EZ;; be. Finally, since ¢ is an even solution of Signorini, it follows that d,,¢ < 0
on {x, = 0}. This implies that b, > 0 (and thus b > 0), concluding the proof. O

In order to continue our analysis, we introduce a new monotonicity formula:

Lemma 5.3. Let u: B; — [0,00) solve (3.1)), and let 0 € =2 \ >3 . Set w := u— pay and w, := w(r-).
Then, for fized o € (0,1) and for any 3-homogeneous solution q of the Signorini problem (3.12), we have

d 3
— wpq = / Wwrq — Q/ w,Aq + O(r3).
dr Jon, T JoB, rJB,
d (1
I > _(.
dr <7"3 /831 qu) ==¢
Proof. We have
d

€T 0 0 .
— Wyrq = / — - Vw,q == Oy wyq = / div(Vw,q) =
0B, T " JoB, T JB,

=Q(/ wrﬁuq—/ erqu/ Aqu)-
"\ JoB, 9B, B,

Now, since ¢ is 3-homogeneous, we find that o [ op, Wrovq =3 J. op, Wrq- To complete the proof of the

In particular

RS

< VwTVq—l—/ Aqu>
BQ BQ

Lemma we only need to show that fBQ Aw,q = O(r).

With no loss of generality, assume that py = %:U,% Then it follows by Proposition that {u(r-) =
0}N By C {|zn| < Cr}, and therefore |¢| < C|x,|in B; (by Lemma. Thus, since Aw, = —r?X gy )=01»
we get fBQ Aw,.q = O(r?).
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Finally, taking ¢ = 1 and using that —w,Ag > 0 in R" (since w, = u(r-) > 0 on {z, = 0}), we obtain

1 1 1
TV ATl Y p ey s
dr \r° Jap, r OB, B ™ JB

as desired. N

As a consequence of the previous lemma, we deduce the uniqueness of blow-ups in 272;31 \Ei’fll. Notice
that this is quite surprising, since even in the (simpler) case of the Signorini problem it was not known if
cubic blow-ups are unique at every point (see Appendix .

Proposition 5.4. Let u: By — [0,00) solve (3.1)), and let 0 € E;ﬁl \ 237 . Then the limit

n—1-
o (u—p)(r-)
T=lm

exists, and it is a 3-homogeneous (non-harmonic) solution of Signorini.

Proof. Let w :=u — pg, and w, = w(r-). Assume that

: 1
q(l) = hm Twr(i)ﬂ 1= ]-7 27
r40 ()3 Tk
are two accumulation points along different sequences r,(:). Then, give a 3-homogeneous solution of Sig-
norini ¢, we can apply Lemmato deduce that r — %3 J 0B, Wrd has a unique limit as r — 0. In particular

this implies that
/ qWq = / qq. (5.2)
831 831

/ (¢ — @) =0,
0B

hence ¢V = ¢@, as desired. O

Choosing ¢ = ¢ — ¢? we obtain

The next step consists in showing that if 0 € ¥3"% then ¢(0%,u — pz — p3) > 3. This is a kind of

r

nondegeneracy property, which implies that 2731 dl \Eiﬁl is empty. This highly non-trivial fact is essential

in order to establish Schaeffer conjecture in R*, and it is the core of this section. Its proof require a barrier
and ODE-type arguments obtained below.

Lemma 5.5. Let u : By — [0,00) solve (3.1), and let 0 € ¥3rd . Set w := u — pg — p3, and let w,
and W, be defined as in (2.1). Assume that {ps = 0} = {z, = 0}, and given v = (z1,...,z,) € R" let
v = (21,...,0p_1) € R"L,

For any n > 0 there exists § = d(n,n) such that if

|0r — qllpoe(By) <6 for  q =z, (gxi —a- A:c’), A e RM=Dx(=1) "4 >0,

then
u(r-) =0 on {x,=0}n (B \ Byjo) N{z'- Az’ > n}.
Proof. Let z = (2/,0) € (B1 \ By ) satisfy 2’ - Az' >, and given ¢ > 0, denote
$zc(x) = (p2 +p3)(rz +r2) — °(n — Danl +°2"] + c.

Note that, since ¢ is uniformly close to ., the constant a and the matrix A appearing in the definition of
q are universally bounded. Hence, there exists ¢ > 0 small, depending only on n and 7, such that

—n|z,|? > |z, (gxi - +2) AR+ x’)) for |z| < o.
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Thus, denoting h, := H(r,w)"/? = o(r3), we have

Gz 2 (2 +p3)(rz +72) —rP(n — D]an|* + %21 + ¢
> (p2 +p3)(rz + 1) + heq(rz +rz) + 12 (|l f* + [2) (5.3)
> (u(rz +rz) — 6hy) + r|z)3 for |z| < o.

We now compare the two functions 4, (z) := u(rz + rz) and ¢, in B,(0). Two cases arise:

(1) either ¢, . > u, for each ¢ > 0, which implies that 0 < u(rz) = u,(0) < ¢,,0(0) = 0 (since p2 and ps3
vanish on {z,, = 0});

(2) or there exists ¢, > 0 such that ¢, ., touches from above i, at some point y = (y',y,) € B,. Note that
A¢.c, =12 in By, and Adi, = r’x(4,~0y in B,. Also, since h, := H(r,w)'/? = o(r?), for r small enough
we have ¢, . > 0,(z) on 0B, (by ) Thus, it follows by the maximum principle that the point y must
belong to {t, =0} N B, C {|z,,| < Cr} N B,, therefore

0=0:(y) = Pz () = (P2 + p3)(r2' + 19/, 7yn) — P (0 = Dya* + 1> + e > —Cr* +c..
Thus ¢ < Cr?, and as a consequence
0 <u(rz) =1,(0) < ¢.e (0) = ¢ < Crt.

This proves that in both cases 0 < u(rz) < Cr*, and since z € {x, = 0} N (B1\ Byjs) N {2’ - Az’ > 7} is
arbitrary, the result follows. O

Another key tool is the following ODE-type formula.

Lemma 5.6. Let u : By — [0,00) satisfy (3.0)), and 0 € ¥37%. Set w := u — py — p3, let w, and W, be

defined as in [2.1)), and set h(r) := H(r,w)/?. Assume that {py = 0} = {x,, = 0}, and given a symmetric
(n—1) x (n—1) matrix A > 0, we define its “associated solution of the Signorini problem”

qa(z) := |z <Wxi —a- Aaz/>, r=(2/,2,) R xR, (5.4)
and we introduce the quantity
P(r; A) 12/ Wrqa — 2/ WyqA. (5.5)
0B1 831/2
Then
d 1
) =0 )~ [ @ Aga+ O i)
T JBi\By o
where

W(r) 3 3vY
0(r) := — ) = (log(h .
0= () + 2) = (ogntr) /)
Proof. As in the proof of Lemma [5.3] we obtain
d 3
ar [ wraa = / Wrqa — Q/ w;Aga + O(r?).
r Jos, r r
Now, since w, = w,/h(r) we deduce that

L (58 [t w0t

and the lemma follows by combining the identities for o = 1 and o = 1/2. O

We shall also need the following formula:
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Lemma 5.7. Let A, A >0 be two symmetric (n — 1) x (n — 1) matrices, and let
trace(A trace( A
o) = e <()

be two 3-homogeneous even solutions of the Signorini problem. Then

_ 4Qn+5’831‘ — 1 _
/83 qq = Y P ey trace(A - A) + gtrace(A) trace(A) p.

Proof. Let A = (aa/g)Zfﬁl_l, A = (aq 5)2 51 1> a = trace(A) = > daq, @ = trace(A) = > @aq. Then

2 2
qq = / (a"—a :L‘x><”—&5:nx5>.
L, 3 wptars ) (852 — a5z,

a,B,y,0=1

Up to a rotation in the {z,, = 0} plane, we may assume that a,s is diagonal. Noting that | o8B, ThTTs =

[@nl? = |za|a’ - A2, glo) = |@nl® — |za|2’ - A2', z = (2, 2n) €ER"T xR,

2,2
faBQ zoxsxyxs = 0 for v # 0, we have

/ q= / ( 136 + Z { < Qaa + Baaa>x4 + aaaaaaxnxa} Z aaaaWW‘r?Ql i ’2}’>
9B, 9B,

aFy

L=}

‘We observe that

1 1
[ oat=if aeh=1 [ aeh=s[ =2 [ wto 2 jom)
9By B B n+2 Jop, n(n + 2)

1 5 15
6 6 4 4
/831 ' 6J/p () /31 ! n+4/831 ’ n(n—|—2)(n+4)| 1
1 2 1
2 9 2.2 2
/(-;B 4 (wi2;) 4(n+2) /331 ! n(n+2)’ 1

1
1/ 1 / 3
4 2 4 2 2. 2 4
vt == | A(zjzi) = ——x 12x5x% 4 22;) = 0B1|,
Ly et =g [, At =gy [ et 2 = oo o)

s
S

o))

=
S

Similarly,

and
/ w2202 = 1 [ A2ty = — 3 / 20222 = ! 0B, ].
98, 1k 6 B 1vjvk 6(n—|—4) 0B, J (n+2)(n+4)
Thus, calling ¢, := % and using that ) adaq = a and ) Gaa = @, we obtain
/aB qq = g”+5< 9 15¢,, — 3 6cn + Z Ao laadCn + Z aaaawcn)
o

aEy
Finally, since 0, >°. Gaalyy = (Y4 aa) ( > a+~) = aa and recalling that a,s is diagonal, we get

2
/ qq = 20" ¢, Z Gaalaa = 200" <2 trace((aqg) - (@ys)) + a&) ,
0B, o 3

as claimed. O

We can now finally prove the following fundamental result, which implies that X37% \ Z};El = o

Proposition 5.8. Let 0 € 3" | and set w := u — py — p3. Then ¢(0T,w) > 3.

n—1

Proof. Without loss of generality, we can assume that {ps = 0} = {z, = 0}.

Suppose by contradiction that ¢(0",w) = 3. Then we know that the accumulation points of 1w, as
r | 0 must be 3-homogeneous even solutions of the Signorini problem, that is, of the form g4 for some
symmetric matrix A > 0 (see (5.4)). Note that, by construction, ||gall;2(95,) = 1 and thus the matrix A
must have at least one positive eigenvalue.

Let us define the quantity

U(r):= max{w(r;A) : HCIA”LQ(aBl) = 1}, (5.6)
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where v is given by (5.5)). Let A} be the matrix for which the previous maximum is attained. Then, as a
consequence of Lemma [5.6], we have

i‘I’(T) =0(r)¥(r) — 1/ WrAgax + O(TB/h(r)), for a.e. r > 0.
dr 7" JB1\By 2
On the other hand, if we define ®(r) := 9 (r,Id), then
d 1 -
d—@(r) =0(r)®(r) — / W, Agiq + O (r* /h(r)). (5.7)
" " JBi\By s
We now claim that -
W(r
U(r) < ®(r) < =<1
(r) (r) B(r) as 10,

where X <Y is a short notation for X < C(n)Y and Y < C(n)X. Indeed, the accumulation points of w,
(as | 0 and in the C{ (R™) topology) are of the form g4 (and have unit norm) and thus for every r > 0
we have w, — qa, = o(1) for some A,. Hence, by definition of ¥,

U(r) = ¢(r; Ar) =/ Wrqa, — 2/ Wrqa, = / T, — 2/ g, +o(1)
0B1 9By /2 0B1 0By /9
=(1- 2_n_5)/ q,24r +o(1) > ¢(n) > 0.
0B1

Note that the above computation shows also that 9 (r; A) = (1 —2777172%) faBl qa,qA +o(1), so it follows
by Lemma [5.7] that A% = A, + o(1) as r | 0.
Similarly, using Lemma [5.7] again,

D(r) :/ Wy qrd — 2/ Wrqiq :/ qA,q1d — 2/ qA,q1d
By 9B 2 dB1 0By /2

_ (1=27""%)4|0B,| 1
= i DD {trace(Ar) + gtrace(Ar)(n — 1)} +0(1) > ¢(n) > 0.

Since ¥(r) and ®(r) are bounded by above, the claim follows.
Now notice that, using the expressions for d%\lf and %q)’ we find

d (¥(r)\ _ E‘I’(T) fBl\Bl/2 wrAqaz — P(r) fBl\Bl/Q wr Aqra Lo 3 )
dr\®(r)) (r)? " ")
We claim that, given € > 0, for r sufficiently small it holds
/ WrAqax| <€ / Wy Aqrq +CT4/h(T). (5.8)
Bi\By 2 Bi\By /2

Indeed, it follows by Lemmathat7 for any 1 > 0, if 7 > 0 is sufficiently small so that ||, —qax || Lo () <
d(n,n) then (here we use the notation B]. := B, N {x, = 0})

—/ wrAgar = 2/ u(ra’,0) (2’ - Axz') da’
Bi\By s Bi\B!

1/2

< 277/ u(ra’,0) dx’ +/ Crtda’
(BI\B] ,)N{a’- Az’ <n} (BI\BY )N {2’ Az’ >n}

1/2
< 27]/ u(re’,0) + Crt
BB,
(here we used that w, = u(r-) on {x, = 0}), while

—/ wrAgrg = cn/ u(re’,0) |2’ da’ > cn/ u(ra’,0) dz’,
B1\By Bi\B’ Bi\B;

1/2 1/2
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where ¢, > 0. Dividing by h(r), we obtain
0< —/ W Agax < —477/ WrAqrq + CT‘4/h(T‘),
Bi\B1 2 Bi\B1 2

and thus (5.8)) follows.
Hence, thanks to (5.8]), we have that

d r (r) [5, 12"1~JTAQA:—‘I’(7")f By, UrAgid
F(50) = e 4 0 )
a(r)

= / WrAqrq + O(r3/h(r)), a(r) < 1.
T JBi\By,;

Choosing 79 so that C~! < a(r) < C over [0,7¢], we can integrating the above ODE over [, 7] for any
7 > 0. Then, since the integrals of d%(gg:; ) and r3/h(r) are both uniformly bounded independently of 7,

a(rT) fBl\ By s w,Aqrq. Hence, this proves that

so must be the integral of the negative term
1

)
/ - / W Aqrq
0 17 JBi\By

Since ®(r) < 1 and 6(r) = L log(h(r)/r3), it follows from (5.7) that

r

dr < oo.

d d

—log ®(r) = — log(h(r)/r®) + g(r), with g € L1([0, ro)).

dr dr

Integrating over [,70] and using again that ®(r) < 1, we deduce that log(h(#)/#%) is uniformly bounded
as # — 0, therefore h(r) < r3. However, since 0 € 2% we know that h(r) = o(r3), contradiction. O

6. SYMMETRY PROPERTIES OF BLOW-UPS FOR 1-PARAMETER FAMILY OF SOLUTIONS

As explained in the introduction, to establish generic regularity results, we shall consider 1-parameter
monotone family of solutions. For this, we shall use the parameter ¢ (over which solutions are indexed) as
a second variable for our solution u (one may think of ¢ as a “time” variable, although there is no equation
in t).

So, let u : By x [—-1,1] — R, u > 0, be a monotone 1-parameter family of solutions of the obstacle
problem, namely

Au(-,t) = Xqu(y>0p and 0 <wu(-,t) <wu(-,t') in By, for —1<t<t <1. (6.1)

We will assume in addition that u € C° (Ex [—1, 1]) (this continuity property in ¢ follows by the maximum
principle whenever u € C%(8B; x [-1,1])).

Note that by, the regularity results for the obstacle problem, u(-,t) is of class C*! inside B; for each
t € (—1,1). Moreover, for each fixed t € (—1,1), we can apply the results of the previous sections, and
define the different blow-ups at singular points.

So, following the previous sections, we say that (x.,t,) is a singular point of u if z, is a singular point
of u(-,t,). Given a singular free boundary point (x., ), we denote

D2,30.t0 (T) 1= }1_1}(1) r2u(xe 4+ 11, to).

Note that ps 4, 1, is a convex 2-homogeneous polynomials with Aps ;. ;. = 1. When (z,,t,) = (0,0), we
simplify the notation to ps.
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From now on, using the notation introduced in the previous sections, we set:

¥ := {(xo,to) singular points in By x [—1,1]},
Y. = {(mo,to):xerm for u(-,to)}, 0<m<n-—1,
38 = {(wo,to) i @wo € XY, for u(-,t)}, 0<m<n-—2,
20 = {(wo,to) 1 1o € B33, for u( -, o)},
E?Lél = {(To,to) 170 € Z;ﬁl for u(-,t)}, 6.2)
s3rd = {(wo,t0) 1 1o € B3 for u( -, o)}, '
2720 = {(wo,to) 110 € 873, for u(-,to)},
Sth = {(2o,t0) s @0 € YAt for u( - Jto) }s
040 = {(wo,te) 1 1o € 574, for u(-,to)},
2257C = {(@o,t0) 1 w0 € D20 for u( -, )}, ¢ €(0,1).
Recall that ¥,,, 3¢, =3, and 23 were defined in (3.13)-(3.16), while ¥3rd, £>3, n24 with >4
and E?LEIC were defined in Definitions |3.11|, |4.1OL |4.13 respectively.
Remark 6.1. Note that, as a consequence of Proposition 2%’”_”’1 = 2;31.
For (z0,t,) € 327 we define
P3aoto (@) = m 1> (u(xo + 12, t0) — P2y, 1, (re)), (6.3)

r—0

and for (zo,t,) € Tt we define &, ;. as the fourth order Ansatz of u(zo + -,to) at 0 (cf. (£9)), and
Pd o to () 1= li_r>r(1) rt (u(@o + 12, t0) — Py s, (1)), (6.4)
T
We begin with a simple lemma.

Lemma 6.2. Let u € C°(B; x [—1,1]) solve (6.1). Then:
(a) The singular set is closed —more precisely X QEQ x [—1,1] is closed for any o < 1. Moreover,
b)) ﬁEQ X [_17 1] 2> (I’k,tk) — (xomtoo) = p2,$k,tk — p?,moo,too-
(b) The frequency function
3> (‘TO, tO) = ¢(O+vu($0 + - )to) - p2,xo,to)

1S upper semi-continuous.
(c) If (zo,t1) and (xo,t2) belong both to ¥ and t; < to, then there exists v > 0 such that u(x,t) is
independent of t for all (x,t) € By(xo) X [t1,12].

Proof. (a) We first show that if (xg, tx) are singular points and (g, tx) — (Zoo, too) then the limit point is
also singular. Indeed, by Lemma we have

(@, + - tk) — P2yt oe(m,) < 77w (r) V> 0.

Hence, since u(xg, + «,tg) — u(Too + +, too) in CY as k — oo and (after taking a subsequence) p z,¢, — P
for some convex 2-homogeneous polynomials with AP = 1, we obtain

[u(Too + *ste) = Pllpe(s,) < r2w(r) Vr>0. (6.5)

Thus (Zeo,teo) € X and pa g, = P. A posteriori, we deduce that for any other subsequence it must be
D2.ant, — P2.aoote Since there is only one P for which holds, namely, p2 z. t..-

(b) The upper semicontinuity follows from the fact that the map r — ¢(r,u(zo + -, t0) — P2,zoto,) 1S
increasing, and that for » > 0 fixed the map (zo,t5) — ¢(r,u(xo + -,to) — P2yt ) is continuous on X
—using (a) and the fact that u(z, + -,t.) satisfies uniform C! estimates.

(c) As in (a), we have, for i = 1,2,

[u(@o + -, t:) = PraotillLoe (s, < TPw(r)  Vr>0.



GENERIC REGULARITY OF FREE BOUNDARIES FOR THE OBSTACLE PROBLEM 37

Since u(zo + -,t1) > u(xo + -,t2) then it must be pay. ¢ = pP2aot, = P. Also, after a change of
coordinates, we can assume that {P = 0} C {x, = 0}.
Take r > 0 small enough, and set v := u(zo + r-,t2) — u(zo + r-,t1) > 0. Then
Av=0 in {u(zo+7r-,t1)>0}.

Also, as a consequence of Lemma [3.1] given € > 0, for » > 0 small enough we have

C.:={y: dist(ﬁ, {on=0}) >} C {u(wo +r-,t1) > 0}.
Consider now the first eigenfunction of

Agn 1V =k U in S 1NCy, T=0 in 9(S"'NCy).

Then, setting 1 (z) = |z|* ¥ (x/|x|) with k. = (n— 1+ A:)A., we have that ¢ is a positive A.-homogeneous
harmonic function in Cy. which vanishes on the boundary. Note that as ¢ | 0 we have 9(S"* N Ca.) |
{z, =0} and Ao = 1 (this corresponds to the solution |z,|). Thus, by continuity, for £ > 0 small enough,
the function ¢ () := |z|3/2®(z/|z|) is subharmonic and vanishes on dCo.. Hence using 1 as lower barrier
and the standard Harnack inequality on v, we obtain that if v > 0 somewhere then v > czﬁ(x) in By for
some ¢ > 0. This implies

u(wo + 7+, 12) > e (),
which is impossible since u(zo + -,t2) = P + o(|z[2) = O(|z|2), while 1) is positive in some cone and
3/2-homogeneous. This proves that u(-,t1) = u(-,t2) inside B,(x,), which implies the result. O

We now prove some relations between ps and singular points close to (0, 0).

Lemma 6.3. Let u € CO(E x [—1, 1]) solve (6.1)), let (zg,tr) € X, (0,0) € X, and assume that x — 0.
Set pa i == D24yt LThen pap — p2 and we have

P2 =2 (5 )| e, < Colanl) and lipas = palliee) < o2l
1
In addition,
dist (é—’;', {p2 = O}) —0 as k — oo.
Proof. We observe first that ps 4, ¢, — p2. Indeed, if t; — to then (up to a subsequence) by Lemma
we have p2 4, 1, — P2,0,t.c and D20t = D2, as desired.
Now, set ry := |zx|. By Lemma we have
\|r;2u(xk + iz, ty) —pQ’k(fE)HLoo(B2) < Adw(2ry) and Hrlzzu(rkx, 0) — pQ(.fU)HLoo(BZ) < dw(2ry).
Thus, defining yy := z/|zk|, for all z € By we have the following: if ¢; < 0 then
—dw(2ry) + pag(x) < 12wl + ) < (e + e, 0) < dw(2rk) + palyr + @),
while if ¢, > 0 then
dw(2ry) + pok(x) > r,?zu(xk + rpz, ty) > r,fu(xk + rpz,0) > —4w(2rk) + p2(yr + x).

In both cases, since ps; and py are nonnegative 2-homogeneous polynomials vanishing at 0 and with
Laplacian 1, then py  — p2(yx + -) is a harmonic quadratic polynomial which vanishes at some point of
the segment joining 0 and yy, where y;, := z,/|x;|. Moreover, |p2 ; —p2(yr + - )| is bounded from above by
8w(2r) in By. Using the mean value formula and the fact that all norms are comparable on polynomials,
we obtain

P2,k — P2(Yr + )llze(By) < Cllp2k — p2(Yk + +)ll29B,) < Cw(2ry).

By orthogonality of spherical harmonics with different homogeneities (or by a direct computation) we then
obtain

2,k = p2llT20m,) + P2 = D2(ys + 7205, = P2k = P2(yk + ) Z2(0m,) < Cw(2rk)*.
In particular |[p2 — p2(yx + - )|lz2(om,) — 0, and therefore dist(yy, {p2 = 0}) — 0. O
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We prove next two key lemmas that will allow us to perform some dimension reduction arguments
needed to control the spatial projection (i.e., m1 : (x,t) — x) of some “bad” subsets of ¥ C B; x [—1,1].
Note that the spatial version of these first two lemmas (i.e., when considering u(-,t,) with ¢, fixed) was
proven in [F'S19]. Here we need stronger results valid for a one-parameter monotone family of solutions to
the obstacle problem. To our best knowledge, this is the first dimension reduction argument applicable to a
one-parameter family of solutions to an elliptic equation, and it will involve several new and non-standard
techniques.

We recall that, given w : R™ — R, the rescaled functions w, and w, have been defined in .

The first lemma concerns the intermediate strata of the singular set 3, with 0 <m <n — 2.

Lemma 6.4. Let u € C° (E x [-1, 1]) solve (6.1)), let (0,0) € X,, with 0 < m < n — 2, and assume that
u(-,0) # pa. Let (xp,tg) € X satisfy |xg| < rg with v L 0, and suppose that

loc

Wy, — q N W1’2(R”) for w:i=u—py and yi:= Lk — Yoo- (6.6)
Tk

Then yoo € {p2 = 0} and q(y) = 0.

Proof. Let us define

(1) (2) 3)

Wi ::u(xk;+7”k'>tk)—p2("”k‘):wk +wp T +w
where
w/(:) = u(@p +re -, b)) —u(zp + i, 0),
= o +i-,0) = palan + 1),
) o+ )~ pa(r).

We divide the proof into three steps.

e Step 1. We prove that
- Wy,

. 1,2
Wy = —————— = @ in W7 (R")
HwkHLz(aBl) foc
for some harmonic function ) with polynomial growth.
Indeed, since u € C°(B; x [~1,1]), by the monotonicity of ¢ there exist r, > 0 and k, € N such that,

for M := ¢(0%, u(-,0) — p2) + 1, we have

o (ryu(xg + - ty) —p2) <M Vre (0,r), Yk > ko, (6.7)
or equivalently
o(rywr) <M Yre (0,r0/rr), VEk > ko. (6.8)
Then, applying Lemma to wy, we obtain the following polynomial growth control for wg:
H(R,wg) < CR*MTH(1,19y) = CR*M*Y VYR e [1,70/rk), Yk > ko. (6.9)
Note that is equivalent to ¢(rg, W) < M, which combined with implies that
|0k llwi2py) < C(R). (6.10)

This gives compactness of the sequence wy, and hence (up to a subsequence)

@ — Q in WE(R?)

loc

for some @ : R® — R. Let us prove next that () is harmonic.
Indeed, on the one hand we have

Awy, = _T%X{u(xk-i-rkwtk):o} =0 inB,. (6.11)

2rp
On the other hand, Lemmas [3.1] and [6.3] imply that, for R > 1,
x € Brn{u(z +rpa,ty) =0} = pagu,(v) < RPw(Rry) = pa(z) < OR*w(Rry);

thus, since ps grows quadratically away from its zero set,

Brn{u(zg + 71, tx) =0} C {y : dist(y, {p2 = 0}) < CR\/w(Rrk)} . (6.12)
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Note that, for any fixed R > 1, we have CR\/w(Rry) | 0 as k — co. We have thus shown
sup {dist(z, {p2 = 0}) : @ € BN {u(zp+rr-,tx) =0}} 1O as k — oo.

Therefore, the weak limit of the sequence of nonpositive measures Awy, will be supported on {ps = 0}.
But then, recalling (6.10]), we have shown that @ is a locally W12 function whose Laplacian is supported
in linear space of dimension m = dim({p2 = 0}) < n — 2 and thus of zero harmonic capacity. It followsﬁ
that () must be harmonic.
Moreover, since zy is a singular point, Lemma yields
H(,O, wk) < :04H(17wk) for all p € (07 1)7

and thus in the limit we find

H(p,Q)Y? < p?* forall pe (0,1). (6.13)

e Step 2. We now want to prove that

w,(f) N q(Yoo + )

in Wyo (R") (6.14)
le(f)HL?(aBl) gy + )llz2(88)) !
(with ¢ defined in (6.6)), and
w® o
Ve i W) 6.15)

3
10 | 2 01)

for some (nonzero) e € {ps = 0}+.
Note that, since yoo € {p2 = 0} (by Lemmal6.3),

L S 7.3 I V207
lwP2op,  Twn@e+lzes) ™ [y, (yx + )l L2(08:)

Thus, noticing that |[wy, [|z2@08,) = lall29s,) and [[Wr, (Y + )llz2@08,) = 14(Weo + - )llz2(08,), since ¢ is
a nonzero quadratic harmonic polynomial (see Proposition both limits are nonzero and universally
bounded. Thus @ follows.

To prove @ , we set e, := ||pa(yr + ) —p2llr2(9m,) — 0. Then, if y;; denotes the projection of y; onto
{p2 = 0}, we have po(y; + - ) = p2 and Yy} — yr — Y3 — Yoo = 0. Thus, up to taking a further subsequence,
we obtain

(3) ) — Cr ) — —yF
wy, i P2kt ) —p2 L p2(Yk — Yt ) P2 _ gy - lim 2 Y

m-— =Vps-e
3 _ *
E o ey €k k £k k- lyk — il

for some nonzero e € {ps = 0}*. Note that the limit in k exists (up to subsequence) and is nonzero, since

(3)
—a ks a sequence of linear functions with unit L2 norm.
lwillL2omy)

e Step 3. We finally prove that ¢(y) = 0.
Let us consider

A i A Wy
£ 1= Z le(:)HB(aBl) and Wy, = —
) €k
1=1,2,3
By Step 1 we have
W — Q =a@)  for some a € [0, 1]. (6.16)

Moreover, by Step 2,
Q¥ = 111?1 w,(f)/ék =bq(Yoo + - ), Q¥ = liglw,gg)/ék =cVps - e,

for some constant b,c > 0. (Above, the convergences are weak in I/Vlif (R™).)

3The proof of this implication is standard. We want to prove that [VQ-VE =0 for all £ € C(R™). But since {ps = 0}
has zero harmonic capacity, any given & can be approximated in W2 norm by functions &, which vanish on {ps = 0}, and
thus for which [VQ - V&, = — [ AQ&, = 0. The desired conclusion follows by taking the limit as k — oo.
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Then, it is well defined
Q(l) = h]l;n w,gl)/ék = lilgn wi /€ — lilgn w,(f)/ék — lilgn w](:’)/ék,

(1)

and we observe that Q) is either nonpositive or nonnegative (since wy = u(ry+rg -, t) —u(zg +rg -, 0)
is so, depending on the sign of t;). Moreover, since Q, Q(2), and Q(?’) are harmonic, so is Q(l) and thus it
must be constant by Liouville Theorem. Hence, we have

Q=C+bq(yso+ -)+cVps-e.
Note now that, by definition of &, we have >, 54 1QW| 12(0B;) = 1. Moreover, since the homogeneity

qf q at the origin is at least two, the three functions Q(i) are linearly independent and hence their sum
Q) cannot be zero (equivalently, in (6.16]) it must be a > 0). Note also that it must be b > 0 since (6.13])
implies that @ is at least quadratic and hence it can not be equal to the constant Q™) plus the linear
function, Q). Finally, (6.13) implies VQ(0) = 0.

But then, since yoo € {p2 = 0}, and ¢ is a homogeneous polynomial of degree ¢(q, 1),

0 = Yoo - VQ(0) = Yoo - VQU(0) + by - V(Yoo) + Yoo - V(Vp2 - €)(0) = 0+ be(q, 1) g(yoo) + 0,

which proves that ¢(y) = 0. O

The next lemma concerns the maximal stratum 3J,, ;. This case is more involved, since blow-ups are

not necessarily harmonic functions as in the previous lemma. In particular, in this situation we will need
to assume that the frequency is continuous along the sequence that we consider.

Lemma 6.5. Let u € C°(By x [—1,1]) solve (6.1]), let (0,0) € X,_1, and assume that u(-,0) # py. Let

(zk, tr) € Xp_1 satisfy |xx| < r with ri, | 0, assume that holds, and that )\%”d — A2 where
=01 ulee + o tk) — pawyr,)  and N i= ¢(0T,u — py).

Then yso € {p2 = 0} and " is translation invariant in the direction yoo. (Here ¢°U°™ denotes the even

symmetrisation of q with respect to the hyperplane {p2 = 0}.)

Proof. Let us define

(1) (2) 3)

W 1= (g + 7T k) — P Tk ) = Wy Hw” Fwy
where
w;(gl) = u(xg + g ty) — u(zk + 15, 0),
w = w(a + -, 0) — pa(ar + -,
w;(f) =po(Tk + 7k ) — D2apte (T’f )

We divide the proof into three steps.

e Step 1. Exactly as in Lemma [6.4

- Wy . 1,2

Wy = ———— — @ in W7 (R")

Hwk||L2(8Bl)
for some @ € Wl})g(R”) with polynomial growth. We claim that Q is a A*™@-homogeneous solution of the
Signorini problem ([3.12)).
Indeed, by the upper-semicontinuity property in Lemma (b) and the assumption )\i"d — A2 given

6 > 0 there exist s > 0 and ks such that

O (ryu(zy + - th) — Pragty) € A =3 X 15) Ve (0,r5), VE> ks, (6.17)

or equivalently
B(r,wy) € N2 =6, X - 8) Ve (0,75/r), Yk > ks. (6.18)
Then, applying Lemma to wy we obtain the following polynomial growth control for wg:

H(R, @) < CsRP"™430 YR e [1rs/ry), Vk > ko, (6.19)
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and the decay estimate
H(o, 1) < C*N"=9 Vo€ (0,1], VEk > ko. (6.20)
In addition, the Lipschitz estimate in Lemma [3.8| gives

0k lip(BR) < C(R)-

Hence 0y, — Q in CP_(R™) (up to a further subsequence).

Note that, using and in our context, one deduces that AQ is a nonpositive measure
supported on {p2 = 0}. Moreover, since wg(yx+ - ) = w(Tr+7% - ) —P2,2,t, (Tk - ), it follows that W (yr+ - ) >
0 on {p2.4,+, = 0} and thus, by uniform convergence, @ > 0 on {p2 = 0}.

On the other hand and the fact that wi(yx + ) < 0 on {u(zy + r-,tx) = 0} imply that
WAy, > 0, and since Ay, — AQ weakly as measures and W, — @ in C°, we obtain QAQ > 0 in R".
But since AQ < is nonpositive and supported on {p2 = 0} where @ > 0, it must be QAQ < 0. This
implies that @ is a solution of the Signorini problem .

Finally, taking the limit in and we obtain that, for any given § > 0,

H(R,Q) < CsR?"™3 YR e[1,00) (6.21)
and o

H(o,Q) < C®™™ ™9 Woe(0,1]. (6.22)
Since § > 0 is arbitrary and @ is a global solution of Signorini, it follows by Lemma that

A< (0%, Q) < ¢(+00,Q) < NP
Hence ¢(r,Q) = A*™ for all » > 0, from which (using Lemma again) it follows that @ is a A27d-
homogeneous.
e Step 2. We now want to prove that

(2) ‘
g e 1) in W2 (R") (6.23)
w2081 19(Yoo + )lz2(081)
and o
llmL%(ex)+(e,x)(em)¢o in W/’llof(Rn) (624)

k HwiHL?(aBl)
for some e € {pz = 0} and €’ € {py = 0}.
Indeed, the proof of is identical to the one of in the proof of Lemma
To show (6.24), denote e := |pa(yk + -) — P2yl = 0. Recall that (by Lemma we have
Yoo € {p2 = 0} and hence, if y; denotes the projection of y; onto {p = 0}, then p2(y; + -) = p2 and
Yp — Yk — Yso — Yoo = 0. Thus, up to taking a further subsequence, if {po = 0} = {&-2 = 0} and
(P2t =0} = {&r - = 0} with &,é; € S""!, then

(3)

w ) — — q* ) — _
o i P2t ) m P g P2k YRt ) m P2 D2~ P
Follwg 2oy " €k k Ek k €k
o e-1) — (&, 1)2
— o Vpylim ST iy (820)” — (@)
ko lye — yil k 2|e — éx|

=(e-z)+ (e z)(e-x),
where e € {py = 0} and €’ € {p> = 0}. Note that the previous limit in & must exist (up to subsequence)

and will be nonzero, since w,(:') / Hw,(:’)” £2(B;) 18 a sequence of quadratic polynomials with unit L? norm.
e Step 3. We finally prove that ¢ is translation invariant in the direction y.,. Consider

N i A Wk
€ = Z sz(;)HB(aBl) and Wy = 7

i=1,2,3
By Step 1 we have
W — Q =a@  for some a € [0,1].
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Moreover, by Step 2
QP = limuwy? /2 = ba(yoo + )
and, after choosing some appropriate coordinate frame (so that, in particular, {py = 0} = {z, = 0}),

QB = li}gn w,(f')/ék = 1Ty + C2TRTp—_1

for some b, ¢ > 0. (Above, the convergences are weak in VVlif (R™).)
Then, it is well defined

Q(l) = lillgn w,gl)/ék = lilgn wi [€x — h}f;n w,(f)/ék — 1i,£n w,gg)/ék,

and we observe that QW) is either nonpositive or nonnegative (since the functions w,(ﬁl) are so). Hence, we
have

Q = Q(l) + bQ(yoo + ) +Cc1xy + C2TpTy—1.
Note now that, by definition of &, we have Zi:m 3 HQ(” |z2(aB,) = 1. Moreover, since the homogeneity

of ¢ at the origin is at least 2+ «, (see Proposition , the three functions Q(i) are linearly independen
and thus their sum Q cannot be zero.

Let us show next that b > 0 and that Q = bq. Indeed, since both ¢ and Q are A2"@-homogeneous with
A2d > 9 4o if Q) >0 (resp. <) then

s QR QIR +bg(ye + R+ QPR
@= fim o = Hm R

>bg (resp. <),

where we used that Q) is 2-homogeneous. Hence, Q and bq are two ordered solutions of Signorini with
homogeneities greater than 1 at the origin and thus they must be equal by Lemma [A4]
Therefore, we have shown that

Q = QW +bg(yoo + +) + Tu(c1n—1 + 2) = bg. (6.25)
In particular, since Q has unit L2 (0B1) norm this implies that b > 0.
Now, taking the even parts, if Q1) > 0 (resp. if Q1) < 0) we obtain
b " (Yoo + - ) < bg® " (resp. >). (6.26)
Hence it follows by homogeneity that, for all s > 0,
bs_’\Qndqe”e"(syoo +z) < bs_)‘%dqe”e”(x) (resp. >).
Therefore, since b > 0,
q(8Yso + ) < g(x) (resp. >),
and thus
Yoo - VG <0 (resp. >).

In summary we obtain that 1 := y - V¢’®" has constant sign. But then ¢ restricted to the sphere S*~!
must be a multiple of the first even eigenfunction (since all other eigenfunctions change sign) of

—Agn1p =kyp  inSPI\ Z
=0 on S" 1Nz,

where Z := {z, =0} N {g =0} and k := (n — 1 + A?"¥)\2"d_ Note Z C {x,, = 0}, and the two extremal
cases Z = @ and Z = {x, = 0} correspond respectively to the eigenfunctions 1 and |z,| (restricted
to the sphere), which have homogeneity 0 and 1 respectively. As a consequence of the monotonicity
property of the eigenvalues with respect to the domain, for every Z we will have (n — 1+ 0)0 < k =
(n— 1+ A2n)X\2nd < (n — 1 +1)1. This leads to A>*? < 2; a contradiction. Therefore, the only possibility
is that ¥ = yoo - Vq®¥" = 0. In other words ¢®¥°" is translation invariant in the direction yo. U

4Note again that O™ has a sign, 0@ is (the translation of) a A*"@-homogeneous solution of Signorini with A" > 2, and
Q(3) is a odd quadratic harmonic polynomial, and thus they are linearly independent.
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The next result will imply that the projection 7 (2531 \ 34} (recall that 71 (z,t) = z) is contained
in a countable union of (n — 2)-dimensional Lipschitz manifolds, i.e., it is (n — 2)-rectifiable. This will be
crucial in our proof of Theorem

Lemma 6.6. Let u € CO(E X [—1,1]) solve (6.1]), and let (0,0) € E%ﬁl \ 23rd, . Then there exists a
(n — 2)-dimensional linear subspace L such that the following holds: for any e > 0 there exists - > 0 such
that

m(2°)NB, CL+Ber  forallr € (0,0.),

where L+ By :={2=(r+y) : x € L, y € B} denotes the sum of sets.

Proof. Let w := u(-,0) — pa, and recall that w,(z) = w(rz) and w, = w;/[|wr||r2(9p,). Recall also that,
by Proposition the following limit exists

3

G :=limr>w(r-),

10

and (after choosing suitable coordinate system) the even part of ¢ is of the form

n—1
G () = blxy|? — 3|y <Z bax3> , (6.27)

a=1

where b > 0, b, > 0, and b = Zg;i ba; see Lemma Relabelling if necessary the indices, we may
assume that by < by < ... < b,_1. In particular we must have b,,_1 > 0.

Define L to be the (n — 2)-dimensional subspace {z,, = x,—1 = 0} in this system of coordinates. We
claim that, for any sequence (xy,ty) € Efﬁl such that z; — 0, we have

dist<xk,L> 0.
|z |

Note that the lemma follows immediately from this claim. To prove the claim we observe that
)\ind = ¢(0+,u(mk + o tg) — pg}xk,tk) >3 and \2nd . — H(0F,u —po) = 3.

Thus, since the frequency is upper-semicontinuous, )\i”d — A2"d = 3. This allows us to apply Lemma
with 7 := |2x| and deduce that, if ys is an accumulation point of {zj/|zx|}, then the even part of

q= W is translation invariant in the direction g.,. Thus ¢°*®* has the same invariance. But then,
L2(8Bq)

recalling (6.27)) and b,—1 > 0, we find that y € {z,, = z,—1 =0} = L. O
We next need the following Lipschitz estimate.

Lemma 6.7. Let u : By — [0,00) solve (3.1)), and let 0 € X379\ Z,%fl. Set w :=u — py — P, where P is
a 3-homogeneous harmonic polynomial vanishing on {pa = 0}, and let w, and W, be as in (2.1). Assume
that, for some ro >0, v € (3,4), 6o > 0, and ho > 0, we have

¢ (ryu—pe—P)<y—08 Vre(0,mr) and  H(ro,u —po — P) > ho. (6.28)

Then there exist positive constants go, 1o, and C, depending only on n, v, do, 7o, ho, and ||P|[12(p,), such

that for any given R > 1 and for all r € (0, 1%‘}2) we have
@ |lLip(Br) < CR® and @A, > —Cr"™R*'Ad, in Bg. (6.29)

Proof. With no loss of generality we can assume that {py = 0} = {z,, = 0}.

Since P is some 3-homogeneous harmonic polynomial vanishing on {ps = 0}, for any unit vector e
tangential to {ps = 0} we have [OeeP| < Clz,| < Cr? in B, N{u = 0} (cf. (4.15)). Thus, arguing as in
the proof of Lemma (see Step 3), we get

igf 120w > —C(P)(|Jw(r - M2 + . (6.30)

Also, since 0 € 2379, \ ¥24. we can apply Lemmas and E to deduce that ¢(0,u — £?) exists and is

n—1»

less that 4 (cf. proof of Proposition [4.12)(a)).



44 ALESSIO FIGALLI, XAVIER ROS-OTON, AND JOAQUIM SERRA

We now note that, as a consequence of , Lemmas and yield that, for any § > 0, » > 0, and
0 € (r,7o],
H(o,w) + p*
H(r,w) +r%Y
In particular, for d =4 — v and ¢ = . we obtain
H(ro,w) + r2
Cs

provided that r € (0,71), where ¢; > 0 and r; € (0,75) is sufficiently small. Also, for r € (0,71) and
o= Rr <r, we get

< Cs (ofr)* 0™,

H(1,w,) = H(r,w) = (r/ro)20=0F0 27 > ¢ p2=0 (6.31)

H(Rr,w) < CsR¥ 7 (H(r,w) + r*) < CR*H(r, w),

where C' = Cs(1 + 1/c1) depends only on n, 7, d, and h, Thus, scaling (6.30)), for r € (0, 16—11%) we obtain

(2R) 2 inf ecw, = —C(P)(lw(BRr-)|p2(s,) + (2Rr)") = —CRYH(r,w)"? +r*) > —CH(1,w,)"/?,

where C depends only on n, R, v, § and ho.

Hence, given R > 1, for all r € (O, I’E)—“’R) we have Oge, > —CR? in Byg. Therefore, as in the proof of
Lemma we obtain |V@,| < CR? in Bg, where C depends only on n, 7, §, and h,. This proves the
first part of .

For the second part, notice that [u—ps — P| = |$(z,)? + P| < Clz|* inside {u = 0} —here we used that
|z,,| < C|z|? in {u = 0} and that P is a cubic polynomial divisible by x,,. Combining this bound with
(6.31) and the fact that Aw, = 0 inside {u, > 0}, we find (choosing for instance 7, := 4 — )

N Clraz|* _ C(rR)* . _ _ _
Wy Ay > _H(1,|wr|)1/2 A, > — CT(477)0 A, = —Cr"™ R* A, in B,
which proves (6.29)). O
The following result will be needed in order to bound the Hausdorff dimension of the projection my (273 \

2551). Although the argument is very similar to the one used in the proof of Lemma we repeat the

proof in detail since there are differences that require a detailed analysis. Recall that p3 = p3,0 is defined
in (6:3).

Lemma 6.8. Let u € C°(By x [—1,1]) solve (6.1)), let (0,0) and (wx,tx) belong to X3, \ 25&1, and
suppose that |xi| <1 | 0. Assume in addition that

~ . T
Wy, — q in VVI}DS(R”) forw:=u—pys—p3 and y:= . — Yoos (6.32)

and that Aird — X374 where
A= (0T, w(ag + -, th) — Popte — Paants) and X% := ¢(0T,u — py — ps).
Then yoo € {p2 = 0}, and q is translation invariant in the direction Yoo.

Proof. The fact that yo, € {p2 = 0} follows from Lemma
Since (0,0) € £>3,\ E?ﬁl, as in the proof of Lemma the limit lim, o ¢(r, u(-,0) — p2 — p3) exists
and belongs to (3,4), that is

A= (0%, u(-,0) — pa — p3) € (3,4).
Similarly, the limits defining )\%’”d exist, and by assumption, we have
A= 307, u(@g + o) — Doty — P3apte) — AT (6.33)

We define
p =DP2 + b3 and P = D2,z b5 +p3,xk,tk
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and consider

u(:ck—i—rk , ) pk(rk . ) :w,(:) +’LU](€)+U),(€3)7

=u(rg + 1K, —u(xk +rE-,0),
(g + g, ty) (g + 15+, 0) (6.34)
Zu($k+m ,0) = p(zg + 710 ),
=p(@p+re-) —pe(re-)-
Recall that yi := x /7 and define
By — R ) (6.35)

lwr(y + llL2am1)

e Step 1. Throughout the proof we fix v € (3¢, 4). Thanks to Lemma for any given ¢ > 0 we have

‘(b'y(r,u(mk + - tk) — P2a b —pg@k?tk) — )\3rd‘ <4 Vre (0,rs), Vk > ks. (6.36)
Hence, we may fix positive constants d, and r, such that, for k > k., large enough, we have
ol (r,u(wk + - tg) — pk) <~ -3 Vre (0,7o), (6.37)
and Lemma —applied to the function u(zy + -,t;) and with r = rp— yields
[0k [Lip(Br) < C(R)  in Bg (6.38)

and Wy Awy, > —C(R)r)° Awy, where 1, > 0 and C(R) are independent of k. Then, similarly to the proof
of Lemma the (locally uniformly bounded) nonpositive measures Awy, converge weakly to AQ < 0,
and since r°Aw, — 0 and @, — Q locally uniformly, we have wiAwp — QAQ > 0. Furthermore,
since wy, = u(xg + ri-,tx) > 0 on {pag, +, = 0} and pa2 4, 1, — p2, we obtain that @ > 0 on {ps = 0}.
Therefore, we proved that () is a solution of the Signorini problem . Finally, arguing as in the proof
of Lemma it follows by that the function Q is A*"?-homogeneous.

Note that, by the same reasoning, also ¢ is a A>"?-homogeneous of the Signorini problem .

o Step 2. Recall that yo € {p2 = 0}. In addition by Proposition [4.12{(a) we have

wy (Yo + ) i WI2RM,
0Pl 20p,) N9 + )lzz@m) loc

3)

and, by construction, w; " is a cubic hamonic polynomial.
We claim that, for each k, there exists a point 7 in the segment 0y such that
3),
[l )| < Cr. (6.39)
Indeed, note that pa + p3 > —732 and thus we have p(ry-) > —Cr} and pg(ry-) > —Cr{ in By. Hence,
since p(0) = pi(0) = 0,
W (0) = p(0) = pi(— i) = —Crif and w () = plray) — pi(0) < O

so (6.39)) follows.

e Step 3. Let us consider

N i N Wk
€ = Z ||w,(;)||L2(aBl) and Wy = Z,

i=1,2,3
Recalling that ¢7 (0%, u(-,0) —p) = A9 < < 4, it follows by Lemma that, for any given 6 > 0,

)\3rd+§

€k = Hw;(f)Hm(aBl) = [[(w = p2 = p3) (riere + )| 29,y > 7 as k — o0.

Thus, by Step 1, we have
Wy = Q =aQ for some a € [0, 1].
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Moreover, by Step 2,
Q(Z) = li]_'gn w,(f)/ €k = bq(Yoo + -) and Q(3) = lilgn w,(cg) Jér = [degree 3 hamonic polynomial]
for some b > 0. (Above, the convergences are weak in W1’2(R”).) Thus, it is well defined
QW .= hmwk )/Ek = hmwk/sk - hmw( )/5k - hmw/,c /Ek,

(1)

and we observe that Q) is either nonpositive or nonnegative (since so is w, ). Hence, we have

Q= Q" + ba(y + ) + QO

Moreover, it follows by (6.39)) that the polynomial Q(S) vanishes at some point ¢ in the segment 0yqo.
Hence, since Q®) is harmonic, we see that it cannot have constant sign (unless it is identically zero).
Note now that, by definition of &, we have >, ||Q®) lz20m,) = 1. Hence, since ¢ is a A3rd_homogeneous

solution of Signorini with A37¢ > 3, Q(l) has constant sign, and Q®) is a cubic harmonic polynomial that
does not have constant sign, we deduce that the three functions QM are linearly independent and their
sum Q cannot be zero.

We show next that b > 0 and that Q = bq. Indeed, since both g and Q are A*"?-homogeneous, if Q(l) >
(resp. <) then

Q_ lim Q(R- ): lim Q(I)(R)+bQ(yoo+R)+Q(3)(R)

R—oo RN R—o0 RN

>bq (resp. <).

But then Q and bg are two solution ordered solutions of Signorini with homogeneities > 1 at the origin,
and thus they must be equal by Lemma [A4]
Therefore, we have shown

~

b(q— q(yos + ) = QW + Q.

Now, using homogeneity, we obtain that for all s > 0

QU(s7'2) +bs ™ g(syoe +2) + QP (s w) = b5 g(a)
If QU > 0 (resp. if Q) < 0), we obtain
bq(syOO +2) —q(@) < s)‘srd_lQ(?’)(s_lx) (resp. >). (6.40)

S
Note that, since ¢ is a solution of (and so it is Lipschitz continuous, see for instance [ACS08§]), the
absolute value of the left hand side of is bounded as s | 0. Hence, since A>¢ ¢ (3,4), the cubic
coefficients of Q(3) (recall that Q(g) is a cubic harmonic polynomial) must vanish as otherwise the right
hand side would be unbounded. Thus, the cubic coefficients of Q(3) vanish and therefore right hand side
converges to zero.

Thus, since b > 0, we have shown that

Yoo - Vg <0 (resp. >0).

Hence, reasoning as in Step 3 of the proof of Lemma we obtain that ¥ := y - Vq restricted to
S"! must be a multiple of the first eigenfunction of a certain elliptic problem, and this easily leads to a
contradiction because the homogeneity of ¢ is greater than 2. [l

Our next goal is to prove a variant of Lemma for points in E 20\ 2>5 ¢. For that, we need the
following Lipschitz estimate.

Lemma 6.9. Let u : By — [0,00) solve (B.1), and let 0 € 2, \ 2*5 . Set w:=u— P — P, where
P is some 4-homogeneous harmonic polynomml vanishing on {ps = O} Assume that, for some ro > 0,
€ (4,5), 0 >0, and hs > 0,

p'(ryu— P —P)<~y—06, Vre(0,r) and H(ro,u— % — P) > he. (6.41)
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Then there exist positive constants oo, 1o, and C, depending only on n, v, 6o, 7o, and ho, such that for
any given R > 1 and for all r € (O, 1%‘}%) we have

@, | Lip(Bp) < CR*  and @, A, > —Cr' R°Adi, in Brg. (6.42)
Proof. The proof is analogous to the one of Lemma using Lemma instead of (6.30)) and Lemma
instead of Lemma [4.3] O

Recalling that ps = p4 oo is defined in (6.4), we now prove the following:

Lemma 6.10. Let u € C°(By x [—1,1]) solve (6.1)), let (0,0) and (zy,tx) belong to ;%\ E;LEIC for
some ¢ € (0,1), and suppose that || < 1 | 0. Assume in addition that

_ , -
Wry, — q N W1})72(Rn) forw:=u—P—ps and y,:= - = Yoo,

C

and that )\%th — A where
=001 ulae + - th) = Paya, — Paagy)  and A= o070 — 2 — py).
Then Yoo € {p2 = 0}, and q is translation invariant in the direction Yoo .
Proof. The proof is very similar to that of Lemma [6.8] with some appropriate modifications. As before,

the fact that yoo € {p2 = 0} follows from Lemma
Also, since (0,0) € >4, \ »=57¢ as in the proof of Lemma [6.7] the limit lim, o ¢(r,u(-,0) — & — pa)

n—1 >

exists and belongs to (4,5 — (), that is
N = (07, u(-,0) — 2 — pa) € (4,5 = Q).
Similarly, the limits defining /\ith exist, and by assumption we have
)\%th = ¢(O+, w(xg + - te) — Pty — p4,mk,tk) — \¥th,
We define
p:=P+ps and  ppi= Py + Paagtes

and consider wy, 1= u(xp + rg -, tg) — pr(re-) = w,(:) + w,(f) -+ w,(cg) as in (6.34). Recall that yp := z1/r
and define Wy as in (6.35)).

e Step 1. Here we argue as in Step 1 in the proof of Lemma More precisely, using Lemma in
place of Lemma by the very same argument we deduce that @ converges locally uniformly to @), and
that both ¢ and @Q are A**"-homogeneous solutions of (3.12).

e Step 2. By Proposition 4.12(a), we have

w,(f) IR q(Yoo + ) in lez (R™)
@ oy Moo+ Mizsy

3)

and, by construction, w; "’ is a quartic harmonic polynomial. In addition, arguing as in Step 2 of the proof
of Lemma we obtain that, for each k, there exists a point g in the segment 0y such that

i ()| < Cr. (6.43)
e Step 3. Considering
. i . Wy
E 1= Z Hw]E:)HL2(8Bl) and Wy 1= z

i=1,2,3
as in Step 3 of the proof of Lemma [6.8 we have

W — Q = aQ), Q(2) = h/?l w,iz)/ék =bq(Yoo + ), Q(3) = lilin w,(cg)/ék = [degree 4 harmonic pol.],
where a € [0,1], b > 0, and all the convergences hold weakly in W,>*(R™). Hence

loc

Q=QW +bq(yoo + -) + QY
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where Q(l) = limy, w,(;) /€1 has constant sign. Since ¢ is a A*"-homogeneous solution of Signorini with
N > 4, Q(l) has constant sign, and Q(?’) is a forth order harmonic polynomial that does not have constant
sign (as a consequence of ), we deduce that the three functions Q(i) are linearly independent and
their sum Q cannot be zero.

Also, exactly as in Step 3 of the proof of Lemma b> 0 and Q = bq, therefore

ba e+ ) = QW +Q0.
Now, using homogeneity, if Q) > 0 (resp. if Q) < 0) we obtain

q(8Yoo + ) — q(z,1) < 1) (51
S
for all s > 0. As in Step 3 of the proof of Lemma this is possible only if the quartic coefficients of
Q®) vanishes, and letting s — 0 we get

x) (resp. >),

Yoo - Vg <0 (resp. >0).
Reasoning now as in Step 3 of the proof of Lemma (see also Step 3 of the proof of Lemma , we
obtain that 1) := 1, - Vq restricted to S"~! must be a multiple of the first eigenfunction of a certain elliptic
problem, and this easily leads to a contradiction. [l

Before proving the last result of this section, we introduce a definition:

Definition 6.11. We denote by P{%" the set of 4-homogeneous harmonic polynomials p = p(T1,. .., Zn),
such that, for some e € S*1, we have:

e p is even with respect to {e -z = 0}, that is, p(x) = p(z — 2(e - x)e);

e p>0on{e-z=0}

* |Ipll2om,) = 1.
Given p € P{%", we denote S(p,e) C R™ the set

S(p,e):={le-z| <e}n{p<e}nBs.
We now show the following result, which will be used later to bound the Hausdorff dimension of 7y (Effl\
).
Lemma 6.12. Let u : By — [0,00) solve (3.1), and let 0 € E?Lfl \ XAth | Let P and S(p,€) be as in
Definition . Then, given € > 0, there exists o > 0 such that, for all r € (0, o¢),
{u=0}nB, CrS(pre) for some p, € P{5". (6.44)

Proof. Consider the set of “accumulation points” Q defined as
Q:={q : I L 0st. 7“,;4(u - P)(r+) = q}.
Note that, for all > 0, there exists g, > 0 such that for any r € (0, ;) we have

|lu—2 - qr"Loo(Br) <nrt for some ¢, € Q. (6.45)

Thanks to Proposition M(a) and [GP09, Lemma 1.3.4], Q is a closed set of 4-homogeneous harmonic
polynomials. Also, using Lemma with P =0 and v € (4,5) fixed, we see that ||l¢||;29p,) < C for all
q € Q. This implies that set Q is compact.

Now, since by assumption 0 € Effl \ Effﬁl, then ¢¢v¢™ # 0 for all ¢ € Q (recall Definition . Thus,
by compactness of Q, we deduce that

0 < collg®™ (| 2081y < lallz2om) <C Vg€ Q.
Now, for r > 0 and ¢, as in (6.45]), we define

even

4r

Pri= e
" a2 om,)
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and note that p, € ij;e”. We claim that holds true provided that r € (0, p¢), with p. > 0 small.
Indeed, assume with no loss of generality that {ps = 0} = {z,, = 0}. Then (since ¢, solves (3.12))) every
pr is a 4-homogeneous harmonic polynomial, even in the variable x,,, nonnegative on {z, = 0}, and with
unit L?(0B1) norm.
We recall that

P(x) > (xn + p3/en + Q)° = Cla|’. (6.46)
Now, by definition of S(p,¢), it follows in particular that, fixed 6 > 0,
y € By \ S(pr,€) = either (p,(y) >e and |y,| <fe) or (|yn| > 0e).

We now observe that, if p,(y) > ¢ and |y,| < fe, since ¢2¢ vanishes on {x,, = 0} we get

0 (6) = Pl oy + a7(0) > caz — Clynl > (e — C) > Jeoe >0
provided we choose ¢ := 5& small enough. Thus, recalling and , if r > 0 is sufficiently small
(so that we can take n < €) we get
u(ry) > P(ry) + ¢ (ry) —npr* > —Cr° + %coar4 —nrt > 0.
On the other hand, if |y,| > fe, using again we obtain, for r > 0 sufficiently small,
u(ry) > P2(ry) + ¢ (ry) — pr* > (fer — Cr?)%2 — Cr® — Crt — it > 0.
Therefore, we have proven that
y € Ba\S(pre) = u(ry) >0,
which gives . O

7. HAUSDORFF MEASURES AND COVERING ARGUMENTS

As already explained in the introduction, to prove our main results we will need some auxiliary results
from geometric measure theory. Before stating them, we recall some classical definitions.
Given > 0 and § € (0, 00], the Hausdorff premeasures ’H? (E) of a set E are defined as follows

HY(E) = inf{z diam(E;)? : E C UE diam(FE;) < 5}, (7.1)

where the index ¢ goes through a finite or countable set. Then, one defines the S-dimensional Hausdorff
measure of E as H?(E) := limg_,+ H?(E).
The Hausdorfl dimension can be defined in terms of H’go as follows:
dimy (E) = inf{8 > 0 : H5(E) =0} (7.2)

(this follows from the fact that ’HgO(E) = 0 if and only if H?(E) = 0, see for instance [Sim83] Section 1.2]).
We now state (and prove, for completeness) a couple of standard results.

Lemma 7.1. Let E CR"™, and f : E — R. Define
F:={xeFE: 3oy -z, €FE, st f(zr)— f(z)}.
Then E\ F is at most countable.

Proof. Let G := {(z, f(z)) : € E} C R” x R be the graph of f. We note that z € E \ F if a only if
(z, f(x)) is a isolated point of G. In particular E \ F' is the projection of a discrete (and hence countable)
set. [l

5In many textbooks, the definition of 7—[? includes a normalization constant chosen so that the Hausdorff measure of
dimension k coincides with the standard k-dimensional volume on smooth sets. However such normalization constant is
irrelevant for our purposes, so we neglect it.
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From now on, by convention, whenever we say that a set F can be covered by a number M > 0 of balls
that it is not necessarily an integer, we mean that it can be covered by | M | balls, where | M | denotes the
integer part of M.

Lemma 7.2. Let B.(xz) C R™ be an open ball, and II be a m-dimensional plane. Let 3y > m. Then there
exists € = £(m, 1) > 0 such that the following holds: Let E C R™ satisfy

E C By(x) n{y : dist(y,II) < er}, for some 0 <e <é, xeR", r>0.
Then E be covered with v~5' balls of radius yr centered at points of E, where v := 5e.

Proof. Up to a scaling and a translation, it suffices to prove the result when r = 1 and B,(z) is the unit
ball By centered at the origin. Consider the m-dimensional set By N II, and given € > 0 small consider
the covering of E C By N{y : dist(y,II) < €} given by the closed balls {B.(z)},cg. By Vitali Covering
Lemma, there exists a disjoint family {B.(x;)};ez such that

| Bse(zi) o | B-(x) D E.

i€L zeE

Note that

B.(z;) C Na:(I) := {x € By : dist(z,II) < 2¢}.
Since H™(Na-(IT)) < C(n)e™ ™, denoting by wy, the volume of the n-dimensional unit ball we have
wn € #HL <> H"(Be(w)) < H'(Nae(I1)) = C(n)e" ™,
1€l
which proves that #Z < C(n)e™". Set v := 5e. Then, since 51 > m, choosing ¢ sufficiently small we have

C(n)e™™ = C(n)5my~™ < A1, proving that E can be covered by v~ open balls of radius v centered
at points of F, as desired. O

The following Reifenberg-type result will be used later choosing as function f the frequency function, and
it will allow us to perform our dimension reduction arguments only at continuity points of the frequency.

Proposition 7.3. Let E C R", and f : E — R. Assume that, for any € > 0 and x € E there exists
0= o(z,e) > 0 such that, for all v € (0, 0), we have

ENB.(x) N fH([f(x) — o, f(z) + o)) C {y : dist(y,IL,,) < er},

for some m-dimensional plane 11, passing through x (possibly depending on r). Then dimy (E) < m.

Proof. We need to prove that, given 8 > m, we have H?(E) = 0.
Let € > 0 be a small constant to be fixed later, and for any £ > 1 and j € Z define

Boj={r e B+ ole.c) > 1k f(2) € [4. 59 ).

Since ' = Uy jEy ;, it suffices to prove that ’HB(EM) = 0 for each k,j. So, we fix kK > 1 and j € Z.
Similarly, it suffices to prove that for all R > 1 we have H/B(E,f:j) = 0, where E,fj ‘= BrN Ey ;.

By assumption, for every z € E,fj and r € (0,1/k], there exists a m-dimensional plane II , such that
Ef, 0B, (x) C {y : dist(y, L) < er).

So, we consider the covering {B /i (7)},c EE and since E,fj C Bp we extract a finite subcovering of
37 >

closed balls B§0), . ,B](\E)[). (Indeed, by Vitali’s lemma there is a covering { B ,(z¢)} such that the balls

{B1/(sx)(z¢)} are disjoint, and hence there is a finite number of them.) Inside each ball Bi(o) we have, by
assumption,

Ef,nBY c {y : dist(y, 11 ,0) < e/k}.
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Choose (5 := mTJrﬁ € (m,p). Applying Lemma with € = £(m, 1) we deduce that, for each fixed

1,7, k, R, the set E,f:j N Bi(o) can be covered with v=#1 closed balls B%l), e BS_)B of radius «y/k centered

1

at points of E,fj N BZ-(O), where v = 5¢. Using our assumption again, in each of these balls we have

Ef;n B ¢ {y : dist(y, ) < ev/k},

where xél) is the centre of Bél). We then apply again Lemma so that, for each ¢ € {1,...,7 %1}, we can
cover the set E,fj NnB él) with v=#1 closed balls of radius v2/k. This gives a new covering of Eﬁj ﬂBZ»(O) with

~ =281 closed balls 5552), e ,BE{%)QBI of radius +2/k centered at points of E,}jj. Iterating this construction,

we conclude that E,ftj N Bfo) can be covered by v~V closed balls {BéN) } of radius vV /k for any N > 1,
which implies that

HE(EE, N B) < Cum > diam(BY™M)P < Gy VO (4N /)P < AN,
V4
Since 1 € (m, 3), letting N — oo we conclude that

HE(ER,NBY)Y=0  foralli,j,k,R,
concluding the proof. O

In our study of 4-homogeneous blow-ups, we will need a variant of the previous results involving zero
sets of 4-homogeneous harmonic polynomials instead of hyperplanes (recall Definition [6.11)).

Lemma 7.4. Given $; > n — 2, there exists € = £(n, 51) > 0 such that the following holds: Let E C R™
satisfy
E C BinS(p,e), for some 0 <e <&, pePrs".

Then E can be covered with y~P balls of radius v centered at points of E, for some v = y(n, B1) € (0,1).
Proof. Given t,e > 0 small, consider the covering of E C By N {y : dist(y,S(p,e)) < t} given by

{Bi(2)}sep. By Vitali’s lemma, there exists a disjoint family {By(x;)}iez such that

U B5t(a;i) D) U m O F.

€L zeE

Note that, since z; € F,

By(x;) C Noy(S(p,e)) :={x € By : dist(z, S(p,e)) < 2t}.

We claim that there exists a dimensional constant C'(n) such that, for any given ¢ € (0, 1), there is & > 0
such that

H" (./\/'zt(S(p, 5))) < C(n)t? Ve € (0,e). (7.3)
Indeed, if not, then for arbitrarily large M there would exist some ¢, € (0,1) and sequences ¢, | 0 and
Pi € PZ}’;" such that

H" (Naty, (S(pr,e))) = Mty Vk>1. (7.4)
Now, given p € P{{" which is even with respect to the hyperplane {e -z = 0} and nonnegative on it, let
us define

z(p) ={p=0}n{e-z=0}.
Notice that, by definition of S(p,e), for all p € P{<" we have

S(p,e)l z(p) as e]0. (7.5)

In addition, for all z € z(p), we have that e - Vp(z) = 0 (since p is even with respect {e - z = 0}).
Furthermore, the tangential gradient vanishes at x € z(p) (since p > 0 on {e -z = 0} and p(x) = 0).
Hence, this proves that

z(p) C {p=|Vp|=0}. (7.6)
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Let py be even with respect to e, € S"~!, and assume without loss of generality that pi, — peo € PrLt
and that ey — es,. Then it follows by (7.5 that, for all § > 0, there exists ks such that
NQtM(S(pk,€k)) C {x € By : dist(z,2(po)) < 2tpr + 6}, Vk > ks.
Recalling (7.4), this implies that
H"({z € By : dist(z,2(pso)) < 2ty }) > Mt3,.
On the other hand, [NV17, Theorem 1.1] implies the existence of a dimensional constant C(n) such that
H"({z € By : dist(z, {u=|Vu|=0}) <2t}) < C(n)t* Vte (0,1)
for every nonzero harmonic function u in Bs. Recalling (7.6, we obtain a contradiction by choosing
M > C(n).
Now, denoting by w, the volume of the n-dimensional unit ball, given ¢ € (0, 1), thanks to (7.3)) we have
wn t"#L < Zﬂn(Bt(ﬂﬂi)) < HM(Nou(S(p,e)) = C(n)t* Ve € (0,e),
1€l
which proves that #Z < C(n)t>~". Set v := 5t. Since 81 > n — 2, choosing t sufficiently small we have
2—

C(n)t?>=" = O(n)5" 242" < =71 proving that E can be covered by y~?! open balls of radius 7 centered
at points of F whenever € < & := ¢;. O

Proposition 7.5. Let E C R™ be a measurable set, and 7 : E — R a lower-semicontinuous function.
Assume that, for any e > 0 and x € E, there exists 9 = o(x,&) > 0 such that, for all r € (0, 0), we have

ENB.(z)N 7'_1([7'(1'),4—00)) C {:E +ry :ye€ S(pmm,z—:)}
for some py € P{E". Then dimy (E) <n — 2.

Proof. Given 3 > n— 2, we need to prove that H?(E) = 0. Let ¢ > 0 be a small constant to be fixed later,
and for any k£ > 1 define
Ey:={z e E : p(x)>1/k}.
Since E = UE}, it suffices to prove that H?(Ey) = 0 for each k. So, we fix k > 1. Thanks to [Fed69),
Corollary 2.10.23], it suffices to prove that H?(K) = 0 for any compact set K contained inside Ej.
We now claim the following: For each closed ball B, (z) centered at a point x € E and of radius r < 1/k,
there exist # € K N By(z) and pz 2 € P{%" such that

KNBy(z) Cz+1rS(pzyr.c).

To prove this claim it suffices to observe that it is trivially true if K N B,(z) is empty. Otherwise, the lower

semicontinuous function 7 attains its minimum at some point z € K N B,(z). Then, by the assumption
of the lemma,

KnNB,(x)=KNB.(x)N T_l([T(J_?), 00)) C EN Bs(Z) N 7_1([7'(95), 00)) C & +1r8S(pzr, ),
which proves the claim.
Now, consider the covering { By 4 () }zex, and extract a finite subcovering of closed balls B%O), cel, B](\g).

Inside each ball BZ-(O) we can apply the claim to deduce that
KN BY 2 +rS(ps,.e).

Applying now Lemma we deduce that, for each fixed ¢, the set K N Bi(o) can be covered with y~#1
closed balls f?gl), . ,Bil_)ﬁ
the claim to deduce that

, of radius v/k centered at points of E£. In each of these balls we now reapply

Kn Bél) C iél) + %S(piu) 4,€).
¢k

Thus we can apply again Lemma [7.4| (rescaled) to cover, for each ¢, the set K N Bé” with y=#1 closed

balls. In this way we obtain a new covering of K N B by 7281 closed balls §§2), cees BY?

s —261 of radius
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(0)

i

72 /k centered at points of E. Iterating this construction, we conclude that K N B
7~ NB1 closed balls {BEN)} of radius vV /k for any N > 1, which implies that

can be covered by

NN\ P
HE(K N B;) < Cum Y diam(B{M)? < Oy ™V <7k> < CyNB=8),
)4

Since 1 € (n — 2, 3), letting N — oo we conclude that
M (KNBY)Y=0 foralli=1,2,..., M.
This proves that % (K) = 0 and therefore H?(K) = 0 (see [Sim83, Section 1]), concluding the proof. [

We will also use the following basic result about Hausdorff measures. We refer to [Fed69, 2.10.19(2)]
and [FS19] Lemma 3.5] for a proof of such result; see also [Whi97, Lemma 2.4].

Lemma 7.6. Let E C R" be a set satisfying H&(E) > 0 for some B € (0,n]. Then:
(a) For HP-almost every point xo € E, there is a sequence 1y, | 0 such that

8
oo (BN By (2o

lim 76l mﬁ @) 5 s, (7.7)

k—o00 Tk‘

where ¢y, g i a constant depending only on n and 3. We call these points “density points”.
(b) Assume that 0 is a “density point”, let v, | 0 be a sequence along which (7.7)) holds, and define the
“accumulation set” for E at 0 along r, as

A=Ag = {z € By : 3(20)e>1, (ke)e>1 st 2z € r,;{lE N By and zp — 2 }
Then HEO(A) > 0.

The last main result of this section is the following covering-type result that will play a crucial role in
the understanding of the generic size of the singular set, and in particular in the proof of Theorem
Notice that, when k = 1, 5 is an integer, and 71 (E) is B-rectifiable, then the result follows from the coarea
formula; see also Eilenberg’s inequality [BZ80, 13.3].

Proposition 7.7. Let E C R" x [—1,1], let (z,t) denote a point in R™ x [—1,1], and let m : (z,t) — x
and my : (x,t) — t be the standard projections. Assume that for some € (0,n] and s > 0 we have:

o 1P (m1(B)) < +o0;
e For any (xo,t,) € E there exists a modulus of continuity wy, ¢, : RT — RY such that
{(z,t) € By(wo) x [-1,1] : t —to > Wy, (|2 — 2o|)|z — zo*} NE = 2.
Then:
(a) If B < s, we have HP/*(m(E)) = 0.
(b) If B > s, for H'-a.e. t € R we have HP~*(E N7y ' ({t})) = 0.

Proof. Fix € > 0 be arbitrarily small. We decompose E = J;5, E; as
Ei = {(20,t0) €EE : wyyy,(1) <e},

Ei = {(wo,to) € E & wy, 4, (27 <& Swyop, (2772)}, fori > 2.
Fix ¢ > 1 and note that, if (z1,%1) and (x2,t2) belong to E;, then
{(z,t) € By-i x (=1,1) : t—t;>ele—z|’} NE=2, j=1,2. (7.8)
Hence, by triangle inequality,
x1, 03 € By, |21 — 20| <270 = |t] —to] < elmy — xof*. (7.9)

In particular, since the sets { F; } give a partition of E, it follows from ([7.9)) that the projection m; : E — R"
is injective, and thus the sets 71 (E;) are disjoint.
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Now, by definition of H” (71 (E;)), there is countable collection of balls {B,} such that 71 (E;) C U.By,
with
diam(By) <27' and Y _diam(By)’ < H (m(E:)) +27". (7.10)
l
Then, thanks to (7.9)), we see that F; can be covered by the family of cylinders
Fi = {Cg := By x (ty — ediam(By)®, ty + ediam(Bg)S)}

for some suitable ty € (—1,1).

Let us show (a). Since {m2(Cy)} is a covering of mo(F;) made of intervals of length 2ediam(By)®, we
have

HEL (o () < (200710 ) " dian(By)” < (26)°)* (W (ma(B) +277).
V4
Summing over i > 1 we obtain

MBI (ma(E)) < (26)7° (1P (m(B)) + 1),

and (a) follows from the arbitrariness of .

To show (b), following the same notation as above, we define the function
Ni(t,j) = #{Cy € Fi : diam(B,) € (27771, 277), t € (t, — ediam(By)*, t, + ediam(By)*)}.

Let Z; j denote the set of indices ¢ such that Cy € F; and diam(B;) € (27771,277). Then we can rewrite
Ni (t7]) as

Ni(t,j) = Z X (tg—ediam(By)* to+ediam(Be)*) ()-
LeT; ;

Hence, integrating over [—1,1] we get
1
/ Nit,j)dt < Y 2ediam(By)* < 26(277)° #I; ;,
-1 (€T,
¥
therefore, multiplying this estimate by (277)%~* and summing over j, we obtain (recall (7.10))
1
/ S @)IEN( ) dt =2 (277)P #T; < 2" Y diam(By)? < 2 Pe(1P (m(Ey)) +277).
1= -
j J

CgE]'-i
(7.11)

We now consider the functions f; . (t) := Zj(2*j)5*sNi(t,j) (note that the covering used to define N;(t, j)
depends on €), and f.(t) := >, fi-(t). Then, summing (7.11]) over 4, we have

1
/ fo(t)dt < 2 Pe(HP (m1(E)) + 1),
-1
and it follows by Chebyshev inequality
HY(XE) < 2P 2(HP (ny(B)) +1),  where X°:={t € (—=1,1) : fo(t) > '/?}.

Set X :=N35_Xnm, where Xy = UzonXT%. Then

HXa) € 30 29200 (m () + 1) < 24921 (30 (m, (1) + 1),
k=M

therefore H!(X) = 0.
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Also, for any t € [—1,1] \ X, there exists M; such that t €C [—1,1] \ Xas C [-1,1] \ X2*" for any
M > M;. Therefore, considering the covering associated to e = 272M  we get

HE* (m(B) nmy ' ({1))) < ZH&‘S(M( i) Ny ({t)))
<Y @IEN(EG) = foen () <27M VM > M,

This proves that H2 * (m(E) Ny '({t})) =0 for all t € [-1,1]\ X, as wanted. O
As an immediate consequence of Proposition [7.7], we get:

Corollary 7.8. Let E C R" x [—1,1], let (z,t) denote a point in R™ x [—1,1], and let w1 : (x,t) — = and
o : (x,t) — t be the standard projections. Assume that, for some 8 € (0,n] and s > 0, we have:

o dimy (m (E)) < ;
e For all (xo,t,) € E and € > 0, there exists 0 = 03,4, > 0 such that

{(z,1) € By(wo) x [-1,1] : t—to > |z —a|" °}NE =2.
Then:

(a) If B < s, we have dimy (m2(E)) < B/s.
(b) If B> s, for H'-a.e. t € R we have dimy (E N 71'2_1({25})) <fB-s.

8. DIMENSION REDUCTION RESULTS

This section is concerned with bounding the Hausdorff dimension of the differences of the subsets of
3,1 defined in (6.2]). Note that we have the chain of inclusions

2o, 0P o =523 532 5wt - w4 5 320 (8.1)

n—1 »

where the two equalities in such chain of inclusions follow from Propositions [4.15] and [5
For 0 < m < n — 2, we simply consider the sets

¥, DX =% 0<m<n-2,
as this suffices for our purposes. Recall that, by Proposition (a), we have 3, \ ¢, = 223 = 23"‘1

Our goal is to show that dimy (ﬂl(E\EEEIC)) < n-—2 for any ¢ € (0,1), where m; denotes the canonical
projection 71 : (z,t) — x. For this, using the tools developed in the previous sections, in the next lemmas
we bound the size all the differences between consecutive sets of the previous chain of inclusions.

Proposition 8.1. Let u € C° (E x [—1, 1]) solve (6.1). Then:
(a) dimy (m(2%,)) <m—1 for1 <m < n—2 (1 (X%,) is discrete if m=1).
(b) dimy (m1(253,)) <n—3 (m(E32)) is countable if n = 3).
(c) For any o € (0,1):
-ifm < n — 2 then 7'('1( m\ 28 ) N Fp is covered by a CY' m-dimensional manifold;

- m (2 1) N B, is covered by a CH' (n — 1)-dimensional manifold.

Proof. (a) We need to prove that, for any 8 > m — 1, the set 71(X%) has zero H” measure. Assume by
contradiction that
HO (m1(22)) > 0.

Then, by Lemma|7.6] there exists a point (2o, t0) € X7, —which we assume for simplicity to be (zo,t,) =
(0,0)—, a sequence 7 | 0, and a set A C By with #? (A) > 0, such that for every point y € A there is a
sequence (g, t;) in X% such that x/r, — y.

Let w = u(-,0) — po, w, = w(r-), W, = w,/H(1,w,)"/?%. Then, thanks to Proposition up to
extracting a subsequence we have

P g i WZ(RY), (8:2)

@
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where ¢ is A2"?-homogeneous harmonic function. By definition of X¢, we have A?"¢ = 2, and thus q is a
quadratic harmonic polynomial satisfying .
Thanks to Lemma we have A C {g = 0} N {p2 = 0}. Therefore, since #”(A) > 0, the polynomial
q vanishes in a subset of dimension 8 > m — 1 of the m-dimensional linear space {ps = 0}. The only
possibility is that ¢ = 0 on {p2 = 0}, and then implies ¢ = 0; a contradiction since H(1,q) = 1.
We note that in the case m = 1 the same proof gives that 3¢ cannot have accumulation points, i.e., it
must be a discrete set.

(b) We apply Proposition [7.3| to the set 71(X=3,) with the function f : m (252,) — [0, 00) defined by

f(@o) == (0%, u(,7(20)) = P2go r(x0)) s with  7(zo) :==min {t € [-1,1] : (z.,t) € T}.

Note that, by Lemma [6.2{(c), we have ¢(0,u(-,t) — poz.t) = f(xo) for every t such that (zo,t) € 3.
Also, by Proposition (b) and the definition of 3, we have f(7.) € [2 + o, 3).

To obtain the result, thanks to Proposition it suffices to show the following property: for all
zo € m(E53,) and for all € > 0 there exists o = Q(.CI}O, ) > 0 such that

By (o) Nmi(B521) N fH([f (w0) — 0, f (o) +0]) € {y : dist(y, Iy, ) <ery V7€ (0,0),
where 11, , is a (n — 3)-dimensional plane passing through z,.
With no loss of generality we can assume that (z.,%,) = (0,0), and we prove this statement by con-
tradiction. If such p > 0 did not exist for some € > 0, then we would have sequences r; | 0 and
x,(j) em(E3,)NB,,, 1 <j<n-—2 such that

v =2l =yl € B, dim (span(ud, 92,y = =2 1f@) = FO)] Lo,
Let w = u(-,0) — p2, w, = w(r-), W, = w,/H(1,w,)"/2. Tt follows by Proposition [3.9| that (8.2) holds,
where ¢ is a A2"%-homogeneous solution of the Signorini problem ([3.12)). Also, since we are supposing that
(0,0) € I3, we have A2 € [2 + ao, 3).

Applying then Lemma to the sequences (:E](j ),’T(l"(g ))) we deduce that ¢ is translation invariant in
the n — 2 independent directions

y$ W,y @,y e {pr = 0}.

As a consequence ¢ is a two dimensional A?"?-homogeneous solution of Signorini, with A\*** € [2 + as, 3).
However, it follows from Lemma that 2D homogeneous solutions of Signorini have homogeneities
{1,2,3,4,...}u{1+ 31,3+ 1,5+ 3,7, +1,... }, impossible.

Note ﬁnally that, when n = 3, the same argument (but using Lemma [7.1] u in place of Proposition [7.3))
implies that £=3 is at most countable.

(c) We prove the statement for the maximal stratum =3 ; the proof for 3, \ 34 =223 s analogous

n—1>
Given x, € ﬂl(EZEI), set P, = D2 4, r(20) (" —To). We claim that, for every pair xo, 7 € 7r1(2 )N B,

we have
|D*P,_ (2) — D*Py(x)| < Clo — zo[>% for k=0,1,2. (8.3)

Indeed, note that for all & € m1(2=°,) N B, we have ¢(0Tu(i + -, 7(&)) — P2,ir() = 3. Thus, by

Lemma [3.6]
Hu(a} + -, 7(2)) —pz,ae,f(g&)HLoo(BT) < C(n, o)r® vre (0 779)7
therefore, applying this bound both to & = z, and & = z, we get
lu( -, 7(x0)) — Pp,| < Cr® in B (x0) and lu(-,7(x)) — Py < Cr® in B,(x).
Choosing r = 2|z — x|, and assuming without loss of generality that 7(z,) < 7(x), since u(-,7(z)) <
u( -, 7(x)) we obtain
Py, — P, <Cr¥4u(-,7(z0)) —u(-,7(x)) <Cr® in B,(z,) N B,(z).
Noticing that P,, — P, is a harmonic quadratic polynomial that vanishes at some point Z in the segment

joining z, to x, as a consequence of the above upper bound we easily deduce that
| Pey = Prll oo (B4 () < O,
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and since the L°°(B1) and the C3(B;) norm are equivalent on space of quadratic polynomials, (8.3]) holds.
Then, applying Whitney’s extension theorem (see [Fef09] or [FS19, Lemma 3.10]) we obtain a C?!
function F': By — R satisfying

F(z) = Py (z) + O(|zo — )

for all z, € m1(2=2,) N B,. In particular 7 (2=2,) C {VF = 0} and D?*F(z,) = D?py 4. +(x0)(0) has rank
one (recall that (xo, (z )) € 3,-1). Hence, by the implicit function theorem, we find that {VF = 0} is
a CY1 (n — 1)-dimensional manifold in a neighborhood of z. O

As a consequence of the previous result, we get the following:
Corollary 8.2. Letn = 3, letu € C°(By x[—1,1]) solve (6.1), and assume that u(z,t') > u(z,t) whenever
t' >t and u(x,t) > 0. Then, for all but a countable set of singular points (z.,ts), we have

1—|zo|

(2o + - to) = P2aosto lLoo(m,) < CF° Vre (0, =),

where C' depends only on n and 1 — |x|.

Proof. On the one hand, since n = 3, Proposition implies that X,, \ -3 is a countable set for
m = 0, 1,2E| On the other hand, for (z.,t,) € X23, setting p = # and applying Lemma to the
function w = p~2u(zo + p-,to) — P2s. . (note that then ¢(0", w) > 3) we obtain

<P>6 < H(w,p)

r) — H(w,r)
Therefore, using Lemma we obtain

H(w,p 1/2
HU}HLOO(BT) < C(H)H(w72r)1/2 < C(n)(pg)rg,
as desired. .

Proposition 8.3. Let u € C° (Ex -1, 1]) solve (6.1). Then 7r1( \23”[ ) s contained in a countable
union of (n — 2)-dimensional Lipschitz manifolds.

Proof. For any (zo,t,) € 222\ 239 we apply Lemmato u(zo+ -, to+ - ) to find a (n—2)-dimensional
linear subspace L, ;, and 9, ¢, > 0 such that

711(2 1) N Br(zo) C 2o+ Lao 1, + Br for all 7 € (0, 0z, 1, )-
Write E?LEI \ Ef’lrdl = Uj E;, where
Ej = {(xo,to) S 25?1 E?quil * Oxo,t0 > 1/]}

Note that, for any (z.,t,) € E;, the set m; (EEEI) N Byy; (xo) is contained inside the cone

{x € Byj(wo) : dlst<‘x:§ K $O+Lx0,to> < 1}7

which implies (by a classical geometric argument) that the set 7 (E]) N B3 can be covered by a 1-Lipschitz
(n — 2)-dimensional manifold. The result follows by taking the union of these manifolds over all j € N. [

Lemma 8.4. Let v € C° (E x [—1, 1]) solve (6.1). Then:
(a) dimg (m1 (2,3, \ »n=t 1) <n—2 (countable if n = 2).
(b) dimy (m1 (22 \ Z>5 C)) <n —3 (countable if n =3).

6Note that, as a consequence of [Calf98], points in 3¢ are always isolated and w is strictly positive in a neighborhood of
them.
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Proof. (a) The proof is similar to the one of Proposition (b) Indeed, we apply Proposition to the
set (223, \ 224 with the function f : 7y (223, \ B24,) = [0, 00) defined as

f(@o) = (0%, u(-,7(20)) = Puor(z0)) where T(zo) :=min {t € [-1,1] : (zo,t) € Z}.  (8.4)

By Lemma (c) we have (07, u(-,t) = Pu,t) = f(xo) for every t such that (z.,t) € 3. Moreover, by
definition of 373, \ Zn 1, We have f(zo) € (3,4). Then, thanks to Proposition it is enough to show

that for all z, € 71 (273, \ 2 ) and for all € > 0 there exist p = p(x,€) > 0, and a (n — 2)-dimensional
plane Il  passing through x., such that

Br(zo) N (72 \ B2 0 f ([ (w0) — o, flwe) + o)) C{y = dist(y,TL,) <er} Vre (0,0).

Assuming (zo,t,) = (0,0) and arguing by contradiction, we find sequences ry | 0 and x,(c) € m (X3, \
Effl) NB,,,1<j<n-—1,such that

v =2l e =) € B, dim (span(ud, y2, .yl =n—1 1f@) = FO)] 4o,
Setting w = u(-,0) — 2, w, = w(r-), w, = w,/H(1,w,)"/?, it follows by Proposition ‘4.12(a) that ({8.2))
holds, where ¢ is a A3"%-homogeneous solution of the Signorini problem (3 with A%" (3,4) (recall
that (0,0) € 373, \ 25&1) Also, applying Lemma. to the sequences (a:k ,T( (J))), we deduce that ¢

is translation invariant in the n — 1 independent directions

yg}z)7yég)7ayoo e{pQ_O}

Thus ¢ is a 1D A3"%-homogeneous solution of Signorini, with A3 € (3,4), and this is impossible by
Lemma [AT]
Finally, when n = 2, the same argument (using Lemma instead of Proposition implies that

»>3 \ 22* is at most countable.

(b) The proof is completely analogous to the one of part (a), using Lemmas and instead of
Lemmas [6.8 and [A.1] O

Remark 8.5. Notice that the difference between parts (a) and (b) in the previous Lemma comes from
the fact that there exist 2D solutions to the Signorini problem with homogeneity 3 + % € (3,4), while
there is no such solution with homogeneity in the interval (4,5). Hence, using the exact same proof as

above, one can show that dimgy (771 (E;ﬁl \ 2,2:/12)) < n — 3, where we define 253/12 as the set at which
&0, u—2)>17/2.

With the aid of Lemmas [7.4] and we can next prove the following:
Lemma 8.6. Let u € C°(By x [—1,1]) solve (6.1). Then
dimyy (m1 (272, \ SHh ) <n —2.

Proof. Define 7 : m(X) — [—1,1] as in (8.4) and note that, by Lemma(6.2] it is lower semicontinuous.

4th
n—1»

Hence, thanks to Lemma it suffices to prove that, for any given ¢ > 0 and (o, 7(x,)) € E%ﬁl \X
there exists o = o(x,,€) > 0 such that

2N By (o) X [T(x0),1) C{zo+1y : Yy € S(Paoyr ©)} vVr e (0,0), (8.5)

for some p,, , € Péi”ze”. This follows from Lemma W applied to u(z, + -, 7(x,) ), since by monotonicity

=0yt ([r(@0), 1)) € {ulwo + -, 7(20)) = 0},

We can finally prove the following;:
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Theorem 8.7. Let u € C° (Ex -1, 1]) solve (6.1). There exists a set X* C X,,_1 C X, with dimy (7r1(2\
2*)) <mn —2, such that for any given € > 0 the following holds:

<O Wre (0,1), V(o to) € (BN By ) x (—1,1),

Hu($0 + 'ato) - ‘@xo,to — P4,zo to L>=(By)

where C' depends only on n and ¢.

Proof. Recall the chain of inclusions (8.1). We have:

e Proposition[B.1] (a) and (c) = dimy( m(Z\ S, 1) ) <n—2,
e Proposition [3.1] (b) = dimy (7 (Sn_ 1\2 D) <n-3,
o Proposition = dimy( 1( AT ) ) <n—2,
. Remark = 7r1(2>31\§]3’”d):®

o Lemmal[3.4{a) = dimy(m (223, \22%)) <n -2,
. Lemma = dimy(m (S22 \Z24)) <n -2,
e LemmalR.4{b) = dimg(m (324, \ 22°9)) <n - 3.

Thus, if we define

>5
m En 167
e>0
then dimg (7 (X \ X*)) < n —2. Fix ¢ > 0, and let (zo,%,) € (X" N Byyp) x (~1,1). By Lemmas

and applied to w = u(zo + -, to) — Paoto — Pa,zo,t, We Obtain

(VO H/2w) 1 (1/2)2579
r - H(r,w) +r26-e) ~’

therefore
) 1/2
H(r,w)'/? < C</ (w(@o + +,t0) = Paoty — Pazorts) + (1/2)2(5_5)> 57 < C(n,e) r~e.
By 2

Combining this bound with the Lipschitz estimate in Lemma [£.7, we easily conclude that
<Or’f Yo<r<1/2

Hu(fo + - 7to) - ’@xo7to — Pi,zo,to L (By) = HwHLC’O(BT)

where C depends only on n and ¢. O

9. CLEANING LEMMAS AND PROOF OF THE MAIN RESULTS

Recall that, in all the previous sections, we only assumed that u(-,t) was nondecreasing in ¢t. Now, in
order to conclude the proof of Theorem we will assume the “uniform monotonicity” condition (|1.2)).
Note that condition rules out the existence of connected components of the complement of the contact
set that remain unchanged for some interval of times.

The first bound involves a barrier argument that will play an important role.

Lemma 9.1. Let u: By x (—1,1) — [0,00) solve (6.1)), with (0,0) € ¥ and {p2 = 0} C {z, =0}. Let p
be a polynomial satisfying Ap =1 and p =0 on {x, = 0}. Assume that, for some > 0, we have

lu(-,0)—p| < Cr® in B, Vre (0,7o),
and define

n—1
= —Zx?—l—(n—l)mi—l—%, ' (x) == (x/r), D, := 0B, N{yY" > 0}.
=1

Then, for all t > 0 we have

Y"—Cr? in B, Vre (0,ro).
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Proof. It follows by our assumption on u that
u(-,0)—p>-Cr®  vre(0d). (9.1)

Set

minDr [u( ’ 7t) - u( B 0)]
maxgpg, ¥ '

We claim that v < u(-,t) on dB,. Indeed, since ¢t > 0, it follows by (9.1]) that

v<p—Cr? <u(-,0) <u(-,t) on 0B, N{y" <0}.

vi=p+ My —CrP, with M =

On the other hand, since maxyp, ¥ = maxp, ¥", we see that Ay" < minp, [u(-,7) — u(-,0)] on IB,.
Hence

v=p+ MY —CrP <u(-,0)+My" <u(-,t) on D,=0dB.N{yY" >0},

and the claim follows.
To conclude the proof it suffices to observe that, since 9" is harmonic, we have Av =1 > x(y(. >0} =
Au(-,t). Thus, combining the claim with the maximum principle, we conclude that

v<u(-,t)in B,.
(]

The second result gives us a bound on the speed at which u increases in ¢ at singular points. Note that
this speed is much better in the lower strata X, with m < n — 2 with respect to 3,,_1. This is one of the
reasons why, in the previous sections, we needed to perform a very refined analysis at points in X, _1.

Lemma 9.2. Let u: By x (—1,1) — [0,00) satisfy (6.1) and (1.2)), with (0,0) € X and {p2 =0} C {z, =
0}. Let D, be defined as in Lemma[9.1]
(a) If (0,0) € X3, with m <n — 2, then for all ¢ > 0 there exist cc, pe > 0 such that

Hll)in[u( o t) —u(-,0)] > crtt, Vr e (0,pe).

(b) If (0,0) € 2,1 \ =22, there exists ¢, p > 0 such that
r%in[u( ) —u(-,0)] > ert, Vr e (0,p).

Proof. (a) Note that, by the uniform convergence of 7~ 2u(r - ,0) to pa, given § > 0 there exists 75 > 0 such
that

{u(-,0)=0}NB,; CCs:= {1: eR" : dist(‘;”—',{pg =0}) < 5}.

Denote by Cs := R" \ Cs the complementary cone, and let ¢;(z) := |z|*Ws(z/|z|), where U5 > 0 is the
first eigenfunction of the spherical Laplacian in Cs N S®1 with zero boundary conditions, and ¢s is a
pis-homogeneous harmonic function vanishing on the boundary of Cj.

Since dim({p2 = 0}) = m < n — 2, the set {p2 = 0} has zero capacity and so 15 converges to a positive
constant as 0 . 0. Thus ps } 0, and we can choose § = d(¢) > 0 such that ugs < €.

We now observe that, for ¢ > 0, we have

{u(-,t) >0} D {u(-,0) >0} D CsN B,y D CosN By,

and v :=u(-,t) —u(-,0) is nonnegative and harmonic in {u(-,¢) > 0}. Note also that, by the maximum
principle, every connected component of {u(-,¢) > 0} must have a part of its boundary on 9B, and thus
(1.2) and the Harnack inequality (applied to a chain of balls) imply that

v>cst in C~25 NOB,,, cs > 0.

Hence we can use the function
/ csas

vi=—
125l L= (08,,)
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as lower barrier, and applying the maximum principle we obtain v — v > 0 inside the domain Cas N B,,.
Since D,; C Cy5 N By, this proves that
nll)in[u( S t)—u(-,0)] = nll)inv > nll)inv/ = crt?t > ertt Vr e (0,rs).

T

(b) After a rotation, we may assume that {p2 = 0} = {z,, = 0}. By Propositions [3.9 and we have
that {u(-,0) > 0} D {|z,| < C|2'|**2°} in a neighborhood of the origin, where x = (2/,x,) and a, > 0.
In particular, there exists a C1% domain € contained inside {u(-,0) > 0} and satisfying 0 € 9. By
monotonicity of u in ¢, the same domain 2 is contained in {u(-,t) > 0} for ¢t > 0.

Hence, the function v := u(-,t) —u(-,0) is positive and harmonic in 2, and by assumption we have
—as in the proof of (a)— that v > ¢;t > 0 in a small ball B CC 2. Using Hopf’s lemma in C* domains,
we deduce that d,,v(0) > cat > 0, and the result follows. O

We can now prove the following key result:

Lemma 9.3. Let u: By x (—1,1) — [0,00) satisfy (6.1) and (1.2), let oo > 0 be given by Proposition
and let ¥* C 3,1 be given by Theorem[8.7]

(a) If (0,0) € 3¢ and m < n — 2, then for all ¢ > 0 there exists o > 0 such that
{(z,t) € By x (0,1) : t>|z[*}n{u=0}=02.
(b) If (0,0) € X, \ X2, m < n — 2, then for all ¢ > 0 there exists o > 0 such that
{(z,t) € B, x (0,1) : t> |z} Nn{u=0}=2.
(c) If (0,0) € =3, then there exist C, 0 > 0 such that
{(z,t) € B, x (0,1) : t> C’|x|1+a°} N{u=0} =2.
(d) If (0,0) € >3, then there exist 6, 0 > 0 such that
{(z,t) € Byx (0,1) : t> 2P} n{u=0}=2.
(e) If (0,0) € X*, then for all € > 0 there exists o > 0 such that
{(z,t) € B, x (0,1) : t> |1:]4_5} N{u=0} =2.

Proof. After a rotation, we may assume {ps = 0} C {x,, = 0}. In all the following cases we will apply
Lemma and use that ¥" > i in B, /o.

(a) By Lemmal9.2|(a) we have, for any £ > 0,
minfu(-,t) — u(-,0)] > cr/?t. (9.2)

r

Also, since u is C%L, |u(-,0)| < Cor? in B, for all r € (0,1/2). Thus, by Lemma applied with p =0
and 8 = 2,
u(+,t) > 1 r%in[u( 1) —u(-,0)]" — Cor? in By, Vre (0,1/2). (9.3)
Since " > i in B, /5, thanks to (9.2)) we deduce that
u(-,t) >0 in B, for t > (r/2)*7¢,

therefore
{fu=0}n {t> |z ¢} = 2.

(b) Using again Lemma (a), it follows that (9.2)) holds. Also, since (0,0) € %,, \ X¢,, it follows from
Proposition (a) that A" > 3. Hence Lemmas and imply that |u(-,0) — p2| < Cor® in B,, and
therefore Lemma [9.1] applied with p = py and 3 = 3 yields

u(-,t) ng—i—clr%in[u(-,t)—u(-,O)]l/JT—Cgrg in By, Vre (0,1/2).

Since pa > 0, one concludes as in the proof of (a).
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(¢) By Lemma [0.2(b) we have
minfu(-,t) —u(-,0)] > ert. (9.4)

r

Since at the maximal stratum the frequency is at least 2 + . (see Proposition [3.9(b)), using Lemmas
and [3.7| we have |u( -,0) — pa| < Cor?*?° in B,. Therefore, it follows from Lemma applied with p = po
and 8 = 2 + a,, that

u(-,t) > p2+c1 rrj:l)in[u( 1) —u(-,0)" — Cortae in B,, Vre (0,1/2).

Thus, since " > i in B, 5, thanks to (9.4) we obtain
u(-,t) >0 in B, for t > Carltae,

(d) Again, (9.4) holds as a consequence of Lemma (b) Moreover, since (0,0) € $>3, thanks to

n—1>
Lemma Lemmawe deduce that |u(-,0) — 2| < Cor3+?% in B, for some § > 0 (note that § may depend
on the point (0,0)). Therefore, Lemma applied with p = &2 and 8 = 3 + 20 yields

u(-,t) > P +e %an[u( ) —u(-, 0" —Cor®*® inB,,  Vre(0,1/2).
Noticing that
P > —Clxf> in {u(-,0) =0} C {z, < C|2|*},
it follows from that, for t > (r/2)?*9 and r sufficiently small,
u(-,t) > P+ cart — Cor3t? > —Cr® + esrt — Cor®* >0 in B, o N {u(-,0) =0}.
Since u(-,t) > u(-,0), this proves the result.

(e) Again, (9.4) holds as a consequence of Lemmal[9.2(b). Moreover, by Theorem for every ¢ > 0 we
have |u(-,0) — & — py| < Cor®=/2 in B,. Then, applying Lemmawith p=P+piand f=5—¢/2,

u(-,t) > 9+p4+clr%in[u(-,t)—u(~,0)]wr—00r5_6/2 in B, Vre (0,1/2).
Also, B
P +py > —Clz|® in {u(-,0) =0} C {z, < Clz'|*}.
Thus (9.4) yields, for t > r4~¢ and r small,
w(-,t) > P+ py+ csrt — Cor® /2 > —Cr® + egrt — Cor® /2 > 0 in B,/ N{u(-,0) =0}.
O

The set Erzjl \ 234 is treated separately in the following lemma. Since in this case the 3rd order
blow-up is not harmonic, the proof is more involved. In particular, instead of proving that there are no
singular points in the “future” ¢ > 0, we show that they do not exists in the past.

Lemma 9.4. Let u: By x (=1,1) — [0,00) satisfy (6.1) and ([[.2), with (0,0) € =22 \ T3¢ . Then
{(z,t) € By x (=1,0) : t < —w(z])|z]?}nZ? =9,

for some modulus a continuity w : [0,00) — [0, 00).

Proof. Let w = u(-0) — p2, w, = w(r-). Also, with no loss of generality we assume that ps = %x% By

Proposition [5.4) we have that
. - a b
I3, = Gl <06 1O for (@) = |l (3 Py Am') n x(3x - B) (9.5)

where x = (2',z,,), and A € R"~! x R"~! is symmetric, nonnegative definite, and has at least one positive
eigenvalue.

Fix n > 0, and assume by contradiction that there exists r > 0 small and ¢t < —nr? such that u(-,t)
has a singular point in 272131 N B,.. Under this assumption, we claim that

{xn + gwi =2 Bx'} N Ba, C {u(-,t/2) =0}, (9.6)
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where b and B are given by (9.5)).

Before proving the claim, we show that it leads to a contradiction. Indeed, thanks to Proposition [3.10]
since we are assuming that u(-,t¢) has a singular point z, € 272:1 with |2,.| < 7, then for some e, € S*~!
we have

{u(-,t)=0}NB, C {x €B, e (x—ua) < C’pz}, for all p € [r, 1]. (9.7)

Note that the hypersurface {xn —I—bxi =2'-Ba’ } N Boy, separates the ball By, in two connected components
By and B,,. Also, by monotonicity, and ((9.7) hold for u(-,t') for all ¢’ € [t,¢/2]. Hence, if we define

v [ u(z,t) in By, o~ [0 in By,
b (m’t)'_{ 0 in B, us(@,t) = u(z,t) in B,

then both u™(-,#') and u™ (-, ') are solutions to the obstacle problem with a thick contact set at 0. Com-
bining this information with (9.7)), it follows by [Caf77] that the free boundaries of u*(-,t') and u™(-,t')
are uniformly smooth hypersurface inside Bs, /o, for all ¢ € [t,¢/2]. In addition, by strict monotonic-
ity, these hypersurfaces are disjoint for any ¢’ < ¢/2. Since the free boundary of u(-,t’) is the union of
these hypersurfaces, this proves in particular that the free boundary of u(-,t) has no singular points, a
contradiction.

Thus, we are left with proving . First of all we note that, by Lemma we have
er > e, and (r7lz,) e — 0 asr |0, (9.8)

where e, is the unit vector appearing in (9.7). Furthermore, by the classical barrier argument used in
proof of Hopf’s Lemma (see for instance [Eval(, Chapter 6.4.2]), it follows from (9.7) that

u(+,0) —u(-,t) > cift|(ler - (x — 2)| = Clo —z[?) , . (9.9)

Now, given 2z’ € B, C R" ! and ¢ > 0, we define the function

1 b 2
G o) = (27" - n> <£Un + gxi —ra - Bx') + (@ —2)? +e

Note that ¢, . > ¢ > 0 and

1

1
Apyo=—-—2n+0(r)+2(n—-1) < -, provided 0 < r < 1.
T T

Also, since A > 0 we have §(z) < —z,(2' - Bz') + C|z,|3, therefore (recall (9.5))
1
r~3u(rz, 0) — gl’% =rw,(z) < §(x) +6(r) < —2, (2" - Ba') + Clan|* + 0(r).
Thus, combining the bound above with , we get

1
r3u(re, t) — 2—:6721 <73 (u(rz,t) — u(rz,0)) — z, (2’ - Ba') + Clzn]® 4 (r)
T

< 77"_361|t|(‘e,, (rx —xp)| — Clrz — xr\2)+ — an (2 - Ba') + Clan)® + 6(r)
< —6177(|€r (x— )| - Cr|x — 33"r|2)Jr — xn(a:' . Baﬁ') + C|;1cn|3 +4(r),

where we used that [t| > nr? and we denoted &, =: r 1z, € Bj.
Recalling , this implies that

1
v(x) = rBu(re,t) < ﬂx% —zn (2 - Br') — cin|zn| + Clan® + 0(r),

for some modulus of continuity (7). On the other hand, for any ¢ > 0 we have

1
G e(x) > 2—95721 —nx? — Clz,|* -z, (¢ - Ba') + (2/ — 22+ 0(r).
T
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Let now 2 := (2/, 2,) satisfy z, + 7322 = r2/- B2/, and consider a point = € 0B(z), where 0 < 7 < 5 < 1.
Then, since |z,| = O(r), we have (2’ — 2/)? = s> — 22 4+ O(r), and therefore
1
G c(x) > Q—Tx% —(n+1)22 = Cla,)® — z, (« - Ba') + s+ 0(r) on 0Bs(z).
Since, for r < s < 1,
cnlen| + 82 > Cx? 4 Cla,|® + 6(r) for |z,| < s,
we deduce that
v(z) = ru(re, t) < ¢ () on 0B;s(z)
for all ¢ > 0.

Now, assume there exists ¢, > 0 be such that ¢,/ ., touches v from above at some point z, € B,(z).
Since v < ¢,/ ., on dBs(z), the contact point is inside Bs(z). Also, since Av = r~! in {u(r-,t) > 0} while
Ay .. <771, it follows by the maximum principle that zo € {u(r-,t) > 0}. Thus,

0=r"3u(rzo,t) = v(To) = ¢ e (T0) > ¢ >0,
a contradiction. This proves that v < ¢,/ . for all ¢ > 0, and letting ¢ — 0 we obtain
0 <r3u(rz,t) =v(z) < ¢uro(2) = 0.
Since 2’ € BY is arbitrary, this proves (9.6)), and the lemma follows. O
We finally prove:
Theorem 9.5. Let u: By x (—1,1) — [0,00) satisfy (6.1) and (1.2)). Then:
(a) In dimension n = 2 we have dimy (m2(X)) < 1/4.
(b) In dimension n = 3 we have dimy (m2(2)) < 1/2.
(c) In dimensions n > 4, for H'-a.e. t € (—1,1) we have
H'H(E N7y ({t}) = 0.
In particular, for n < 4, the singular set is empty for a.e. t.

Proof. First of all, as in the proof of Theorem we have the following:
dimy, (m1(2%,)) <n—3for 0<m <n—2
dimy, (Wl(Zm\Efn)) <n-2for0<m<n-—2;
dimyg (m1(Zpm1 \ 72,)) <n —3;
(223, \ 237)) is contained in a countable union of (n — 2)-dimensional Lipschitz graphs;
m(EYG\E2) = 2;
dimy (m (2%, \ =) <n—2
dimy (m(2%)) <n—1.
Furthermore, thanks to Lemmas and [9.4] we have:
e In X¢ for 0 < m < n — 2, we can use Corollary [7.§ with 3 =n — 3 and k = 2;
e In 3, \ X% we can use Corollary [7.§ with § =n — 2 and k = 3;
eInX, 4\ EEEI we can use Corollary With B=n—3and k =1+ ao;
In ETZLEI\EZ@I (up to taking a countable union, and up to reversing time) we can use Proposition
with 8 =n—2 and k = 2;
In 33, \ =* we can use Proposition [7.7| with 8 =n — 2 and k = 2;
e In ¥* we can use Corollary [7.8 with 8 =n — 1 and k = 4.
Hence, combining these information, we deduce that:
o dimy (22 Nyt ({t})) <n —5 for Hl-ae. t € R;
o dimy (T \ Z%,) N ng({t})) <n—5 for Hl-ae. t € R;
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B3 0w ({t)) <n—4—ao for Hlae. teR;
EZE »3rd ) Ay oLt =0 for H'-a.e. t € R;
( n—1 n—1 2

>3\ %) N, L)) = 0 for Hl-ae. t € R;

( n—1 2

s Nmyt({t)) <n—5 for Hl-ae. t € R.

o dimy
o H 4
o H 4
o dimy

—_—~ T TN —

Thus, part (c) is proved. Parts (a) and (b) follow exactly in the same way, but using instead Proposi-

tion [7.7|(a) and Corollary [7.8(a). O

Remark 9.6. Thanks to Remark one could actually slightly improve the estimate for the set Eiﬁl \ 2*

and show that dimy (2,2, \ Z*)N 7r2_1({t})) <n—4—1. However, all the other estimates are sharp (at
least with respect to the techniques introduced in this paper), and in particular we believe that it is very
unlikely that one could prove a stronger result with these techniques.

As a consequence of the previous estimates, we finally obtain our main results:

Proof of Theorems and[1.4 The results follow immedialy from Theorem O

APPENDIX A. SOME RESULTS ON THE SIGNORINI PROBLEM

For the convenience of the reader, in this appendix we gather some classical results on the Signorini
problem ([5.1)) that we use several times throughout the paper

Lemma A.1. The only 1D solutions to (5.1) that vanish at the origin are given by q(x,) = —c|xy| + bxp,
for some ¢ > 0 and b € R.

Proof. Since q = q(xy,), it follows from (5.1)) that ¢ must be affine in R™\ {0}, hence ¢(z,,) = a —c|z,|+bx,
for some a,b,c € R. The condition Ag < 0 implies that ¢ > 0. Also, since ¢(0) = 0 we deduce that a =0,
as desired. n

Lemma A.2. Let A > 0, and let i denote the imaginary unit. The only 2D A-homogeneous solutions of
(G.1) (i.e., ¢ = q(xn, n_1) and q(rz) = r*q(z) for every r > 0) are given by

q(Tn, 1) = il Re(|zn| + izn_1)* + bRe(zy +izn_1)®, if X €{1,3,5,...}
q(Tp, Tn_1) = ci*Re(zy, + ixp_1)* + bIm(z,, + iz, 1), if A €{2,4,6,...},
q(xp, n_1) = cRe(xy +izp_1)7, if A€ {%,%,%,...},

where ¢ > 0 and b € R. In particular the set of possible homogeneities is {1,2,3,4,5,...} U {%, %, %, }

Proof. A proof of this result can be found, for instance, in [FS18, Proposition A.1]; see also [GP09, Remark
1.2.7). O

The following result is proved in [ACS08 Lemma 1].

Lemma A.3. Let q be a solution of (5.1) and assume that q(0) = 0. Let ¢(-,q) be as in (2.4)). Then
r — ¢(r,q) is monotone nondecreasing. Moreover, if I > r — ¢(r,q) = A > 0 for some open interval
I C R*, then q is A\-homogeneous.

We conclude this section with a uniqueness result.

Lemma A.4. Let g;, i = 1,2 be two solutions of (b.1) satisfying g1 > g2 in B1 and ¢;(0) = 0. Assume
that (0", q2) > 1, or that o = 0. Then q1 = qo.

Proof. We use coordinates (z',z,) € R"™! x R. Assume by contradiction that q; # ¢2. Then, applying
Hopf’s Lemma at the origin, we deduce that 9., (q1 — ¢2)(0,07) > 0. Also, our assumption on g, implies
that Vq2(0,0) = 0, thus d,,¢1(0,07) > 0. On the other hand, the distributional Laplacian of ¢; on
{x, = 0} is given by 20,,¢:1(z’,0"). Since Ag; < 0, this gives the desired contradiction. O
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APPENDIX B. ODD FREQUENCY POINTS IN THE SIGNORINI PROBLEM

The aim of this section is to show how the arguments developed in this paper (see in particular Section
can be applied in the context of the Signorini problem to prove both uniqueness and nondegeneracy of
blow-ups at all points of odd frequency for solutions of the Signorini problem

Au<0 and uAu=0 in By

Au=0 in By \ {z, =0} (B.1)

u>0 on By N{z, =0},
see Theorem below. Since this was an open problem in this topic which we expect to be of interest
to a wide audience, we prefer to give a complete and self-contained proof (rather than referring to parts
of this paper) so that this appendix can become of reference for future results on the Signorini problem.

Note that this appendix extends the results of [GP09] (which were dealing only with even frequencies)
to the sets I'opr1(u), m € N (see [GPQ9] for an explanation of this notation).

Since the odd part of a solution of (B.1)) is harmonic, to understand the structure of the solution and
the free boundary it suffices to study even solutions, that is, u(z’, z,,) = u(2’, —x,). For this reason, also
when studying global homogeneous solutions, we can restrict ourselves to even functions.

We begin by recalling Lemma If ¢ is a A-homogeneous even solution of and A =2m + 1 is
an odd integer, then ¢ = 0 on {z,, = 0} (this result was not known before). As a consequence of this
fact and the Liouville Theorem for harmonic functions vanishing on a hyperplanﬂ, q must be a harmonic
polynomial on each side sides of {x,, = 0}.

Then, since q|(;,—0} = 0, ¢ is even, and ¢ is harmonic in R" \ {x,, = 0}, we deduce that

Q(x/7 xn) = —|l'n| (QO(‘T/) + win (xla xn))7 (117/, ‘/I:n) S Rnil X Ru

where gg and ¢; are polynomials. Furthermore, since Ag < 0, the polynomial go(2’) is nonnegative.
In the sequel it will be useful to define the “trace operator” T as

q+ Tlq] := qo- (B.2)

Since gop = 0 implies that ¢ = 0 (as a consequence the harmonicity of ¢ outside of {z,, = 0}), one easily
deduces that T is injective.
We will need a monotonicity formula that is the analogue of Lemma [5.3

Lemma B.1. Let u: By — R be an even solution of (B.1)) with (0%, u) = X, where X is an odd integer,
and define u,(x) := u(rz). Also, let ¢ be any A\-homogeneous even solution of (B.1)). Then, for any

0€(0,1),
d A
— urqz/ urq—g/ urAg.
dr Jag, r JoB, rJB,
i ()
-\ urq ) 2 0.
dr \r* Jop,
Proof. We have

d x 0 4 :
— Urq = / —-Vu,q =~ Oyurq = / div(Vu,q) =
dr Jam, 0B, T T JaB, T JB,

= Q(/ ur&,q—/ uTAq—I-/ Aurq>.
™\ JoB, 9B, B,

Since ¢ is A-homogeneous, we find that o [, B, urdyq = X [ B, Urd- Also, since g vanishes on {z,, = 0} (by

In particular

RELS)

( Verq—i-/ Aqu>
BQ BQ

Lemma and Au is a measure supported on {z,, = 0}, we have [ B, Au,q = 0. This proves the first
statement.

"More precisely, if we consider the odd reflection of u|(,, 0y, then we obtain a global A-homogeneous harmonic functions
in the whole space. By Liouville Theorem, this functions mush be a A-homogeneous harmonic polynomial.
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Finally, taking o = 1 and using that —u,Aqg > 0 in R™ (since Ag < 0 is supported on {z,, = 0}, and

u, > 0 there) we obtain
d (1 1
— | = = —— Ag > 0.
i (3 0) =~ [, o202

As a consequence of the previous result, we deduce the following;:

Proposition B.2. Let u : By — R be an even solution of (B.1)) with (0T, u) = X, where A = 2m + 1 is
an odd integer. Then the limit
u(r-)

S
00T
exists and it is a A-homogeneous even solution of (B.1]).
Proof. Let
M) = lim ——u ¢ =1,2
q - lm . u (i) 5 1= <y
rgo0 (rfA T

be two accumulation points along different sequences 7",(:). Then, given a A-homogeneous solution of

Signorini ¢, we can apply Lemma to deduce that r — r% /. oB, Urd has a unique limit as » — 0. In

particular this implies that
/ ¢Mq = / ¢®q,
831 aBl

therefore, choosing ¢ = gV — ¢@ we deduce that ¢V = ¢@. O

The next step consists in showing the following nondegeneracy property: if ¢(0%,u) = A, then the limit
q obtained in Proposition cannot be identically zero. This is the most delicate part of this appendix,
and the the proof of this fact requires a new compactness lemma and an interesting ODE type formula
obtained below.

Lemma B.3. Let u : By — R be an even solution of (B.1)) satisfying ¢(0T,u) = X\ with \ odd, set
up(z) == u(rz), and let @, := u,/||ur||12(5p,)- Given n > 0 there exists 6 = d(n, A,n) such that, if for some
r € (0,1/2) and for some A\-homogeneous even solution q of (B.1)) we have

[t — qll oo (By) <6,
then
Ge=0  onf{wn =0} (B \ Byy) 0 {Tld) = 1},
where T|q| is defined as in (B.2)).
Proof. Fix z = (2',0) € (B1 \ By2) such that T[g](z') > 7, and given ¢ > 0 we define

be(x) = —(n — 1)|zn > + |2')? + ¢
Let o0 > 0 be sufficiently small (depending only on n and 7) and take § = ¢®. Then, for |z| = o we have
ur(z+2) < qlz4+2) + 0 = —|zalgo(2) + O(0®) + 6 < —njan| + O(®) + 6

B.3
< —nlz,)? + |2 < ¢e() Ve>0. (B:3)

Since ¢, > q(z + -) inside B, for ¢ large, we can decrease ¢ until a contact point occur inside B,. Since
¢0(0) = 0 < g(2) (since z € {x,, = 0}), we see that such a contact point must occur for some value ¢, > 0.

If ¢, = 0 then we have u,(z) < ¢0(0) = 0, as wanted. Hence, it suffices to show that ¢, > 0 is impossible.

Assume by contradiction that there exists ¢, > 0 such that ¢., > q(z+ -) in By, and ¢, (¥5) = q(z+ o)
for some z, € B,. By we see that ¢, and u,(z+ - ) must touch at an interior point, that is z, ¢ 0B,.
Also, since ¢, is harmonic, it cannot touch w,(z + -) at some point where it is harmonic too. Thus, x,
must belong to {z, = 0} N {u.(z + ) = 0}. This gives 0 = u.(z + 26) = B¢, (75) = 26| + ¢ > 0, a
contradiction. O
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Another fundamental tool is the following ODE-type formula.

Lemma B.4. Let u : By — R be an even solution of (B.1) satisfying (07, u) = X\, with X\ odd. Set
ur(z) = u(rz), h(r) := ||urllr20B,), and Gy := u./h(r). Let q be an even A\-homogeneous solution of

(B.1)), and define
Y(riq) := / Urq — 2/ Urg. (B.4)
OB 0B,

Then

4 r;q) = —0(r)y(r; 1 U where r) = W(r) A = (lo /)
0 =0t~ [ asa w0 = (0 7) = (osth))

r

Proof. As in the proof of Lemma we obtain

d A 0
- Urqd = — Urqd — — urAq.
dr Jap, r JoB, rJB,

Thus, since @, = u,/h(r), we deduce that

d N W(r) A o [
- rd = - - rd — — TA )
dr aBQuq < h(r)+r>/839uq 7"/13 e

and the lemma follows combining the identities for p = 1 and o = 1/2. O

In the sequel, for A = 2m + 1, m € N, we denote
Q) := { even A-homogeneous solutions of (B.1) }.

Also, given f € L (R™), we define the radial symmetrization in the first (n — 1) variables as

o an) = ][ f(M2', z,)dM, x=(2',2,) ER" xR, (B.5)
SO(n—1)

where the previous average is with respect to the Haar meaure of SO(n — 1).

Lemma B.5. Given A > 3 odd, there exists a unique QQ € Q» satisfying
Q=0 and [|Q| 208, = 1- (B.6)

Moreover, for any other q € Qy we have

/ qQ > cnllallz2om,) > 0
0B,

where ¢, \ 18 some positive constant depending only on n and .

Proof. We begin by noticing that Q) = @ belongs to Q) if and only if

A—1 A—1
2 2
Q) = apla! a2, ap <0, A<Z ak|a:']’\_1_2k:c7ll+2k> = 0. (B.7)
k=0 k=0
Setting 1’ := |2/| and noticing that AQ = 0, Q + ”7%,28,,/Q + 0z,2, @, we can rewrite (B.7)) as
A—3
2
> (aj(/\ —1-2))A=2-2j+n—-2)+a;1(3+2))(2+ 2j)) (P32 g 42 = 0,
j=0

Therefore, (B.7) is satisfied if and only if

a;A=1-2j)(A—2—2j+n—2)+a;;1(3+2)(2+2j) =0  forall j=0,1,... 253

This means that all the coefficients are uniquely determined (by induction over j) once ag < 0 is fixed, and
ap < 0 is uniquely determined imposing that [|Q||z2(9p,) = 1. This concludes the first part of the proof.
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To prove the second part, note that if ¢ € Q) then g € Q, (see (B.5)). We now recall that, to define
the trace operator T', we used the expansion
q(2',zy) = —]:J:n](qo(x') + 22q1 (2, xn)), so that T'[¢q] = qo.
Since T'[g] = 0 implies ¢ = 0, it follows by compactness that
HT[q]Hm(aBl) > Eanllallzzamy) Vq € Q,, for some ¢, > 0.
Also

Q' 2n) = —|aal (B + 232G (2 20)),  thatis T[q] = Tlq)
Thus, given g € Q,, since ¢ € Q) depends only on the variables ' = |2/| and z,, it follows from the first
part of the proposition that g must by a positive multiple of Q, that is, § = tQ, where t > ¢, gl z2(a8,) >

0. Hence, since Q = @ and using the invariance of the Haar measure dM on SO(n — 1) under the
transformation M +— M1, we get

/ @Q=[ ¢G={ f o, 20) Q(Ma! ) AM
0B1 0B1 0B1 SO(nfl)
- / da ][ a(M ™' 2n) Q2! 2y) M
0B SO(n—1)

= / dxf q(Mz' 2,) Q') dM = qQ = t/ Q? > cnallallz2om,)-
831 SO(TL*I) 631 aBl

In the following proposition we will use the notation X <Y for X < C(n,\)Y and Y < C(n,\)X.

Proposition B.6. Let u : By — R be an even solution of (B.1) with ¢(0",u) = X, where X is an odd
integer. Suppose that ||lullr29p,) = 1, and set u,(z) := u(rx). Then

0< < urll20m,) < [ Vr e (0,1],
where ¢ depends only on n and A.

Proof. The inequality [lu, 298, < r* follows from the fact that »~2*H (r,u) is monotone nondecreasing
since ¢(r,u) > X (see [ACS08, Lemma 2]). We need to show the bound from below (the nondegeneracy).
Define
W(r) :=max {1(r;q) : ¢ € Qxand |qllr298,) = 1}, (B.8)
where 1) is given by , and let ¢* be the function at which the above maximum is attained (note Q) is
a closed convex subset of a finite dimensional vector space). Also, let @ be as in Lemma and define
®(r) :=1(r,Q). Then, as a consequence of Lemma we have

i‘1’(7“) =0(r)¥(r) — 1/ U A for a.e. r >0,
dr 7" JB1\By 2
and p X
—®(r) =0(r)®(r) — / W AQ  Vr>0. (B.9)
dr T JB1\By»
We now claim that
U(r)

=1 as 10,

Indeed, the accumulation points of @, (as r | 0 and in the C{ (R™) topology) belong to the unit ball of

Q) (see [ACS08]) and therefore 4, — ¢, = o(1) for some ¢, € Q. Hence, by definition of U,

\II(T> > w(r§QT) = / Urgy — 2/ Urqr = / q? — 2/ q? + 0(1)
831 8B1/2 831 831/2

1
=(1- 2"1”)/ @ +o(1)>=>0.
9B, 2
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Note that the above computation shows also that ¢(r,q) = (1 — 27""172}) Jop, @q + o(1), from which it
follows that ¢ = ¢, + o(1) as r | 0 (recall that ¢} is a maximizer in (B.8)).
Similarly, using Lemma

<1><r>=/ arQ—2/ wQ={ a@-2] 4Q+o(1)
0B1 0By /2 0By 0By

Cn,\

> cpa(1 =271 1 o(1) > >0,

where ¢, ) is the constant from Lemma Finally, it is clear that ¥(r) and ®(r) are bounded by above,
so the claim is proved.
Using the expressions for %\IJ and d%q), we find

d (o)) 1 (r) fBl\Bl/Q iy Agy — @(r) fBl\Bl/Q wrAQ
dr (‘I’(T)) o ®(r)?

We claim that, given € > 0, for r sufficiently small,

[ aag|<elf MQ‘. (B.10)
Bi\B 2 Bi\By 2

Indeed, introducing the notation B, := B, N {z, = 0} and using Lemma given 1 > 0 and choosing
r > 0 is sufficiently small so that ||@, — g, ||f~(B,) < d(n,n) (recall that ¢; = ¢ + o(1) as r | 0), we have

0< —/ urAgy = / u(ra’,0)T[qf] dz’ = 7)/ up dz’ < 77/ uy da’
Bi\Bi s BI\B; (BI\B] ;o) {Tlaz]<n} BI\B;

1/2 1/2 1/2

<e

(recall that u, > 0 on {x, = 0}), while

_/ urAQ = 2ag| / u(rz’,0)|z' P de’ > C;%)\/ uy da’,
B1\Bj s Bi\Bj , Bj\B,

1/2

for some constant ¢, , > 0. Hence, dividing by h(r), we obtain

0< —/ U Agy < Cn,,\n/ U AQ,
Bi\Bi /3 B1\By
and (B.10]) follows.

Then, thanks to (B.10), we deduce that

d <\Il(7”)> = —EW(T) fBl\BU? irAg; — O(r) fBl\Bl/z wAQ = 1/ U AQ
dr \ ®(r) T ®(r)? T JBi\By s '
for r < rg small enough.
¥(r)

Integrating the above ODE over [#, ], since the integral of - ( q)(r)) over [F*, 1] is uniformly bounded as

7 — 0, we deduce that the negative term %fBl\Bl/z u,AQ is integrable over [0, 79]. Hence, since ®(r) < 1
and 0(r) = d% log(h(r)/r*), it follows from that

d d
—-log ®(r) = —-log(h(r)/r*) + g(r),  with g € L*([0, ro]).
Integrating over [, 7] and using again that ®(r) < 1, we deduce that log(h(#)/7*) is uniformly bounded
as 7 — 0, therefore h(r) =< r*, as desired. O

As a consequence of Propositions[B:2]and [B.6] we get the the uniqueness and nondegeneracy of blow-ups:

Theorem B.7. Let u: By — R be an even solution of (B.1)) with (0", u) = X, where A = 2m + 1 is an
odd integer. Then the limit

~ o ou(re)
=1
=0T
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exists, is non-zero, and it is a A-homogeneous even solution of (B.1).

Thanks to this result, by classical arguments (see Proposition and Lemma one easily obtains
the following rectifiability result, that was already proved with completely different methods in [FS18]:

Corollary B.8. Let u : By — R be an even solution of (B.1)). Then, for any odd integer X > 3, the set
of free boundary points of frequency X is (n — 2)-rectifiable.

REFERENCES

[ALS13] J. Andersson, E. Lindgren, H. Shahgholian, Optimal regularity for the no-sign obstacle problem, Comm. Pure Appl.
Math. 66 (2013), 245-262.

[ACS08] I. Athanasopoulos, L. Caffarelli, S. Salsa, The structure of the free boundary for lower dimensional obstacle problems,
Amer. J. Math. 130 (2008) 485-498.

[Bai74] C. Baiocchi, Free boundary problems in the theory of fluid flow through porous media, in Proceedings of the ICM
1974.

[BK74] H. Brézis, D. Kinderlehrer, The smoothness of solutions to nonlinear variational inequalities, Indiana Univ. Math.
J. 23 (1973/74), 831-844.

[BZ80] Y. D. Burago, V. A. Zallager, Geometric Inequalities, Grundlehren der mathematischen Wissenschaften 285,
Springer-Verlag, 1980.

[Cafr7] L. Caffarelli, The regularity of free boundaries in higher dimensions, Acta Math. 139 (1977), 155-184.

[Caf98] L. Caffarelli, The obstacle problem revisited, J. Fourier Anal. Appl. 4 (1998), 383-402.

[CC95] L. Caffarelli, X. Cabré, Fully Nonlinear Elliptic Equations. American Mathematical Society Colloquium Publications,
43. American Mathematical Society, Providence, RI, 1995.

[CKS00] L. Caffarelli, L. Karp, H. Shahgholian, Regularity of a free boundary with applications to the Pompeiu problem, Ann.
Math. 151 (2000), 269-292.

[CR76] L. Caffarelli, N. Riviere, Smoothness and analyticity of free boundries in variational inequalities, Ann. Scuola Norm.
Sup. Pisa Cl. Sci. 3 (1976), 289-310.

[CR77] L. Caffarelli, N. Riviere, Asymptotic behavior of free boundaries at their singular points, Ann. of Math. 106 (1977),
309-317.

[CSS08] L. Caffarelli, S. Salsa, L. Silvestre, Regularity estimates for the solution and the free boundary of the obstacle problem
for the fractional Laplacian, Invent. Math. 171 (2008), 425-461.

[CJKO07] S. Choi, D. Jerison, I. Kim, Regularity for the one-phase Hele-Shaw problem from a Lipschitz initial surface, Amer.
J. Math. 129 (2007), 527-582.

[CSV18] M. Colombo, L. Spolaor, B. Velichkov, A logarithmic epiperimetric inequality for the obstacle problem, Geom. Funct.
Anal. 28 (2018), 1029-1061.

[DL76] G. Duvaut, J. L. Lions, Inequalities in Mechanics and Physics, Springer, 1976.

[EvalO] L. C. Evans, Partial differential equations. Second edition. Graduate Studies in Mathematics, 19. American Mathe-
matical Society, Providence, RI, 2010. xxii+749 pp.

[Fed69] H. Federer, Geometric Measure Theory, Springer-Verlag, 1969.

[Fef09] C. Fefferman, Extension of C™*-smooth functions by linear operators, Rev. Mat. Iberoam. 25 (2009), 1-48.

[FS19] A. Figalli, J. Serra, On the fine structure of the free boundary for the classical obstacle problem, Invent. Math. 215
(2019), 311-366.

[FS18] M. Focardi, E. Spadaro, On the measure and structure of the free boundary of the lower dimensional obstacle problem,
Arch. Rat. Mech. Anal. 230 (2018), 125-184.

[Fri82] A. Friedman, Variational Principles and Free Boundary Problems, Wiley, New York, 1982.

[HS1898] H. S. H. Shaw, Investigation of the Nature of Surface Resistance of Water and of Stream-line Motion Under Certain
Ezperimental Conditions, Inst. NA. 1898.

[GP09] N. Garofalo, A. Petrosyan, Some new monotonicity formulas and the singular set in the lower dimensional obstacle
problem, Invent. Math. 177 (2009), 415-461.

[Giu84] E. Giusti, Minimal Surfaces and Functions of Bounded Variation, Monographs in Mathematics 80, Birkhduser, 1984.

[Kin73] D. Kinderlehrer, How a minimal surface leaves an obstacle, Acta Math. 130 (1973), 221-242.

[KN77] D. Kinderlehrer, L. Nirenberg, Regularity in free boundary problems, Ann. Sc. Norm. Sup. Pisa 4 (1977), 373-391.

[LS69] H. Lewy, G. Stampacchia, On the regularity of the solution of a variational inequality, Comm. Pure Appl. Math. 22
(1969), 153-188.

[LS67] J. L. Lions, G. Stampacchia, Variational inequalities, Comm. Pure Appl. Math. 20 (1967), 493-519.

[Mon03] R. Monneau, On the number of singularities for the obstacle problem in two dimensions, J. Geom. Anal. 13 (2003),
359-389.

[NV17] A. Naber, D. Valtorta, Volume estimates on the critical sets of solutions to elliptic PDEs, Comm. Pure Appl. Math.
70 (2017), 1835-1897.

[PSU12] A. Petrosyan, H. Shahgholian, N. Usaltseva, Regularity of Free Boundaries in Obstacle-Type Problems, Graduate
Studies in Mathematics, Vol. 136., AMS, 2012.



72

[Rod87]
[Sak91]
[Sak93]
[Sch74]

[Sch76]
[Ser15]

[SU03]
[Sim83]
[Sma93]

[W99)
[Whi97]

ALESSIO FIGALLI, XAVIER ROS-OTON, AND JOAQUIM SERRA

J. F. Rodrigues, Obstacle Problems in Mathematical Physics, North-Holland Mathematics Studies, vol. 134, North-
Holland Publishing Co., Amsterdam, 1987.

M. Sakai, Regularity of a boundary having a Schwarz function, Acta Math. 166 (1991), 263-297.

M. Sakai, Regularity of free boundaries in two dimensions, Ann. Scuola Norm. Sup. Pisa Cl. Sci. 20 (1993), 323-339.
D. G. Schaeffer, An example of generic reqularity for a nonlinear elliptic equation, Arch. Rat. Mech. Anal. 57 (1974),
134-141.

D. Schaeffer, Some ezamples of singularities in a free boundary, Ann. Scuola Norm. Sup. Pisa 4 (1976), 131-144.
S. Serfaty, Coulomb Gases and Ginzburg-Landau Vortices, Zurich Lectures in Advanced Mathematics, EMS books,
2015.

H. Shahgholian, N. Uraltseva, Regularity properties of a free boundary mear contact points with the fix boundary,
Duke Math. J. 116 (2003), 1-34.

L. Simon, Lectures on Geometric Measure Theory. Proc. Centre for Mathematical Analysis, Australian National
University, Canberra, 1983.

N. Smale, Generic regularity of homologically area minimizing hypersurfaces in eight dimensional manifolds, Comm.
Anal. Geom. 1 (1993), 217-228.

G. Weiss, A homogeneity improvement approach to the obstacle problem, Invent. Math. 138 (1999), 23-50.

B. White, Stratification of minimal surfaces, mean curvature flows, and harmonic maps, J. Reine Angew. Math. 488
(1997), 1-35.

ETH ZURICH, DEPARTMENT OF MATHEMATICS, RAEMISTRASSE 101, 8092 ZURICH, SWITZERLAND
Email address: alessio.figalli@math.ethz.ch

UNIVERSITAT ZURICH, INSTITUT FUR MATHEMATIK, WINTERTHURERSTRASSE 190, 8057 ZURICH, SWITZERLAND
Email address: xavier.ros-oton@math.uzh.ch

ETH ZURrICH, DEPARTMENT OF MATHEMATICS, RAEMISTRASSE 101, 8092 ZURICH, SWITZERLAND
Email address: joaquim.serra@math.ethz.ch



	1. Introduction
	2. Useful functionals and formulae
	3. Preliminaries: First and second blow-up analysis
	4. Higher order blow-ups on the maximal stratum
	5. Uniqueness and nondegeneracy of non-harmonic cubic blow-ups
	6. Symmetry properties of blow-ups for 1-parameter family of solutions
	7. Hausdorff measures and covering arguments
	8. Dimension reduction results
	9. Cleaning lemmas and proof of the main results
	Appendix A. Some results on the Signorini problem
	Appendix B. Odd frequency points in the Signorini problem
	References

