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Abstract

The Lj,-Minkowski problem introduced by Lutwak is solved for p>n + 1 in the smooth
category. The relevant Monge—Ampere equation (0.1) is solved for all p > 1. The same equation
for p <1 is also studied and solved for p € (—n — 1, 1). When p = —n — 1 the equation is
interpreted as a Minkowski problem in centroaffine geometry. A Kazdan—Warner-type obstruction
for this problem is obtained.
© 2005 Elsevier Inc. All rights reserved.
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0. Introduction

Let f be a positive function defined on the unit sphere $” in R**! and p € R. In
this paper we study the following equation of Monge—Ampere type:

det(h;; + hé;j) = fhpfl (0.1)
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on §". Here h;; is the convariant differentiation of & with respect to an orthonormal
frame on S”. We look for a solution /4 which is the support function for some non-
degenerate convex body. Recall that the relation between a convex body and its support
function introduces a one-to-one correspondence between the set of all convex bodies,
K, in R™*! and the set S = {h € C(S") : h is a convex function after being extended
as a function of homogeneous degree one in R"*! } For any p>1, given two convex
bodies K and L with respective support functions hx and 4y, and 4, u > 0, we can form

a new convex body 4o K 4, o L whose support function is given by (;thllz + ,uhf)%'.
For p = 1, this sum, which becomes AK 4+ uL, is called the Minkowski addition.
It plays a central role in the theory of convex bodies. For p > 1, the addition was
introduced by Firey [F] and further developed in Lutwak [L]. It has been shown that
many basic notions and properties such as the mixed volumes, the quermassintegrals,
Brunn—-Minkowski inequality, have their natural counterparts for p > 1. In particular,
the p-mixed volume, V, (K, L), is well-defined and is given by

1 V(K L)— V(K
n+ VP(K,L):lin%) (K+peol) (K)
E—>

&

(here V(K) is the volume of K). Let Ky be the collection of all convex bodies con-
taining the origin in their interiors. For any K € Ko, there exists a Borel measure y,
on S" so that

Vp(K, L) = /S hi dp, (K., )

n+1

for all L € K. The measure 1, is called the p-area measure of K. When p = 1, it
reduces to the ordinary area measure u for K. It turns out that yx, is related to u by
[L]:

—1
h[;( dup, =dp.

Recall that the classical Minkowski problem is concerned with prescribing area mea-
sure (or Gauss curvature). It can be formulated as follows: Given a finite Borel measure
m on S”, find necessary and sufficient conditions on m so that it is the area function
of a non-degenerate convex body. In the past the problem was also studied in the
smooth category, that is, assuming the Radon-Nikodym derivative of m with respect
to the spherical measure on S” exists and is smooth, one looks for a solution of the
Minkowski problem whose boundary is a smooth hypersurface. In terms of the sup-
port function this problem is equivalent to solving (0.1) for p = 1. It turns out that
there are two necessary and sufficient conditions for the classical problem, namely, (i)
m(S") > m(C) where C is any great (n — 1)-sphere, and (ii) for j =1,...,n+1,

/ xjdm(x) =0 . 0.2)
SVl



K.-S. Chou, X.-J. Wang/Advances in Mathematics 205 (2006) 33-83 35

Under (i) and (ii) the solution is unique up to translations. Furthermore, the boundary of
the solution is smooth if f is smooth. For a full discussion on the Minkowski problem
and its resolution, one may consult Pogorelov [P] and Cheng—Yau [CY].

Quite naturally, one may pose the same problem for p-area measure: Given a finite
Borel measure m on S", find necessary and sufficient conditions on m so that it is
the p-area measure for some non-degenerate convex body in K,. Let u be the area
measure of the solution of the problem. Then the L ,-Minkowski problem is equivalent
to solving the equation

WE, h) =h?~'m(E), 0.3)

for all Borel sets E in S”. When f = dm/dx is positive and the solution hypersurface
has positive Gauss curvature, this equation reduces to (0.1). So (0.1) is the equation
describing the L ,-Minkowski problem in the smooth category.

The L ,-Minkowski problem was first formulated and studied in [L]. He showed that
any even finite Borel measure is a p-area measure for a unique centrally symmetric
convex body. The regularity of the convex body (when f is regular) was later established
in [LO].

We observe that not every finite Borel measure is a p-area function. Let us call a
measure ‘“non-concentrating on hemisphere” if its measure on any (open) hemisphere is
positive. Then the p-area measure of any hypersurface in K, must be non-concentrating
on hemisphere. For, let m vanish on some hemisphere H. Taking E = H in the
above equation, the right-hand side vanishes and yet the left-hand side is positive as
K e K,.

Now we state our main results. First we introduce some notations. Denote the class
of all finite Borel measures on S” which are non-concentrating on hemisphere by
NCH. For an NCH measure m let f be its Radon—Nikodym derivative with respect to
the spherical measure. We also let K¢ be the collection of all non-degenerate convex
bodies which contain the origin in their interiors or on their boundaries.

Theorem A. Consider (0.1) and (0.3) for p > n+ 1.

(a) Let f be a positive function in C*(S™) for some o € (0, 1). Then (0.1) has a unique,
positive solution in C>*(S").

(b) Let m € NCH. There exists a convex body in K satisfying (0.3). It belongs to K,
when f is bounded from above.

Next, we treat the case p =n 4+ 1 as an eigenvalue problem.

Theorem B. (a) Let f be a positive function in C*(S") for some o € (0,1). There
exists a unique pair (h, ), h > 0,in C>*(§") and /. > 0 satisfying

det(h,-j + l’léij) = )thn. (0.4)
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(b) Let m € NCH. There exists a pair (K, ), K € K¢ and A > 0 satisfying
WE, K) = Jh"m(E), (0.5)

for all Borel sets E. Moreover, K € Ko when f is bounded from above.
In fact, A is characterized by

S}’l

—1
i:supH/ fh”*ldm} V(K)=1,K € Ko} . (0.6)

When p € (1,n + 1) the situation is more delicate.

Theorem C. Consider (0.1) and (0.3) for 1 < p <n+ 1.

(a) Let f € L*°(S™), f > fo for some positive constant fy. Then (0.1) has a generalized
non-negative solution in the sense of Aleksandrov.
(b) Let m € NCH. Then (0.3) has a solution in K.

The regularity property in Theorems A and B follows from Proposition 1.2, which
asserts that any positive solution 4 of (0.1) is smooth when f is smooth [C2]. As the
solution is always positive when p >n+ 1, we solve the smooth p-Minkowski problem
in this case without any further necessary condition such as (0.2). This is not surprising
because (0.2) originates from the translational invariance of the problem, which only
holds for p = 1. The regularity in the case 1 < p <n + 1 will be treated in Theorem
E below.

In [L] it is proved that there are at most one convex body in /X, satisfying (0.3). For
(0.5) the following uniqueness result is also proved in the same work: Let (K1, 41) and
(K2, 22) be two solutions of (0.5) where K; € Ko,and 4; > 0,i = 1,2. Then 41 = 1,
and K> is a dilate of K. Both results are consequences of a version of the Minkowski
inequality for mixed p-Quermassintegrals.

The remaining cases in (0.1) p < 1 have not been studied in a systematic manner.
Nevertheless, some significant special cases were discussed before. For example, when
p =0,n=2and f(x) = constant, (0.1) describes the ultimate shape of a worn
stone in a model posed by Firey [F], who conjectured that the constant function is the
unique solution. An affirmative answer is obtained relatively recently in [A2], where
one may find a full discussion of the problem. Another important case is p = —n — 1
and f(x) = 1. It was Tzitséica who first studied this equations in 1908. He proved that
all solutions are ellipsoids centered at the origin. The same equation was independently
proposed again in the search for projective metric in a convex domain by Loewner—
Nirenberg [LN]. In a different setting, it was studied over a bounded domain in a
hemisphere with certain boundary condition. The problem was later solved by Cheng—
Yau [CY]. We do not know any results when f is non-constant. From our work [CW3]
on the Hessian equations, it is clear that p = —n — 1 is the critical case for the
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Monge—Ampere operator on the sphere. We solve the subcritical case p € (—n — 1, 1)
in this paper.

Theorem D. Let p € (—n—1, 1), f € L*(S"), and f > fy for some constant fy > 0.
Then there exists a generalized non-negative solution of (0.1) in the sense of Aleksan-
drov. When p € (—n — 1, —n+ 1] and f € C*(S") for some o € (0, 1), the solution is
positive and in C>*(S").

Let us elaborate a little more on the regularity properties of the generalized solutions.
When —n+1 < p <n+1, p # 1, even f is positive and smooth, the boundary of
the solution convex body may touch the origin and hence the solution is not positive,
see §6 for more. Examples can also be found in [Al] for » = 1 and Guan-Lin
[GL] for all n>1. In this case the Monge—Ampere equation (0.1) is either degenerate
(1 < p<n+1)orsingular (—n +1 < p < 1), and the solution is not C? in general.
But we will prove the following regularity result.

Theorem E. Let h be a solution of equation (0.1) with —n+1 < p <n+ 1.

@) If f € L®(S™), > fo for some constant fo > 0, then the solution is in C'(S")
when 1 < p < n+ 1 and the associated convex hypersurface is in C' when
—n+1< p < 1. Moreover h € cl7({h > 0}) for some y € (0, 1). If furthermore
f € C%, then h € C**({h > 0}).

d) If f e CO1(S™), f>=fo, then the solution is in CY*(S") for some a € (0, 1)
when 1 < p < n+ 1 and the associated convex hypersurface is in C“* when
-n+1l<p<l.

© If feCVU(SP), f= fo, and p € ("5 n + 1), then the solution is in C1:1(S™).

The above theorem does not exclude the possibility that the solution is only Lipschitz
when —n + 1 < p < 1 and the associated convex hypersurface is Lipschitz when
1 < p < n+ 1. By the function given in (6.4), the C'* estimate is optimal for
l<p<im+1).

This paper does not go beyond p < —n — 1. Yet the critical case p = —n — 1
is very delicate and highly interesting because the equation becomes invariant under
all projective transformations on the n-sphere. We shall make a preliminary study of
it. First, using the concept of Klein geometry, we shall interpret it naturally as a
Minkowski problem in centroaffine geometry. Next, we find a new necessary condition
(“obstruction”) for solving it.

Proposition F. Let h be a C?-solution of (0.1) where p = —n — 1. Then for any
projective vector field £ on S",

/S”(véf)h—"—l =0, 0.7)

where V¢ f is the derivative of f along ¢.
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Incidentally, we point out that for positive p, (0.1) also describes self-similar solution
for the expanding Gauss curvature flow, and, for negative p, self-similar solution for
the contracting Gauss curvature flow. One may consult Andrews [A1-A3] and Urbas
[U1,U2] for works in this direction.

The paper is organized as follows. After the preliminary Section 1, we prove The-
orems A, B and C in Sections 2, 3 and 4, respectively. In Sections 2 and 4 we also
present existence results on the general equation obtaining from (0.1) by replacing
fhP~! by some f(x,h). See Propositions 2.1 and 4.1. In a board sense this equation
may be regarded as a prescribed curvature problem. Without striving for full gen-
erality, our results illustrate how far our methods go. In Section 5 we study p €
(—n — 1, 1) and establish Theorem D. In Section 6 we prove Theorem E. Finally in
Section 7 we give an introduction to the centroaffine Minkowski problem and prove
Proposition F.

This paper was written over a number of years. The first draft [CW1] contains the
proofs of Theorems A—C for positive measurable f and their extensions to more general
right-hand side f(x, u), while Sections 5, 6 and 7 were completed relatively recently. In
the meanwhile Guan and Lin [GL] independently obtained results similar to Theorems
A and B without the variational characterization (0.6). Prior to us they also established
Theorem E(c) by a different method.

We wish to point out further works on the L ,-Minkowski problem which have come
into our knowledge after the completion of this paper. In [LYZ1] Lutwak, Yang and
Zhang present another approach to the problem (still for even measures) and subse-
quently apply it in [LYZ2] to establish a sharp affine invariant LP-Sobolev inequality.
One may consult these papers for other related works. Concerning (0.1) for p < 1 a
complete classification of all positive solutions when n = 1 and f is a constant has
been carried out by Andrews [A4]. A surprising discovery is the existence of many
non-circular solutions for p < —7.

1. Preliminaries

In this section we recall and collect some basic notions and results to be used in
subsequent sections.

For a given convex body K in R"*! we let X be its boundary. The convex body K is
non-degenerate if its interior is non-empty and regular if X is a regular hypersurface.
The support function of K (or X) is a continuous function defined on S” given by h(x) =
sup{p - x : p € K}. It is convex after being extended as a function of homogeneous
degree 1><DEFANGED.516 in R"t! 1t turns out that, conversely, any continuous,
convex function & of homogeneous degree one determines a convex body K = {p €
R p.x<h(x), for all x € §"}. So the collection of all convex bodies, K, can be
identified with the set

S = {h € C(8") : h is the restriction of a convex

function of homogeneous degree one in R,
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S is regarded as a subspace of C(S™) in the sup-norm. Corresponding to all convex
bodies containing the origin in their interior, Xy, we have

St={heS:h>0}.

We also set

S? = {h € C*(S") : (hij + d;ijh) > O}.

(where h;; is the covariant differentiation of & with respect to an orthonormal frame
on S™), and
Sk =S nckrsm.

So elements in S? determine convex hypersurfaces with positive Gauss curvature.
Uniform convergence for support functions corresponds to convergence of convex bodies
in the Hausdorff metric. The Blaschke selection theorem asserts that for any bounded
sequence of convex bodies, one can select a convergent subsequence in the Hausdorff
metric. Equivalently, it means that the support functions of the subsequence converge
uniformly.

Any X, the boundary of some K € K, induces a Borel measure on S” as follows:
For any Borel set E € B,

W(E; X) = H"{p € X : There exists a supporting hyperplane

passing p whose unit outer normal lies in E},

where H" is the n-dimensional Hausdorff measure. Instead of u(E, X) sometimes we
write ((E, h). The measure p is called the area measure of X. When X belongs to S2,

du = K~ 'dx
= det(h;; + ho;;) dx.

In view of this, h € § is called a generalized solution of (0.1) if

u(E,h):/ WP~'f(x)dx VE € B,
E

where & is the support function of X. More generally, for a given finite Borel measure
m on S", a generalized solution to the L ,-Minkowski problem is a convex body K in
K. whose area measure satisfies

WE,h) =h?~'m(E) VE eB. (1.1)

Concerning (1.1) we have the following basic compactness result ([CY] or [P]).
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Proposition 1.1. Let {h;} be a bounded sequence in S, each hj solving (1.1) for the
measure m ;. Suppose that {m;} converges weakly to m. Then {h;} subconverges to a
generalized solution of (1.1).

The regularity property of the generalized solution is contained in the following
proposition.

Proposition 1.2. Let h be a generalized solution of (1.1). Let Z = {h = 0}. Suppose h
is locally strictly convex away from Z. Then h is in CY7 for any y € (0, 1) and C**
away from Z when the Radon—Nikodym derivative of m with respect to the standard
spherical measure on S", f, is in C and C* for some o € (0, 1), respectively. Moreover,
it is in CKt22(§"M\Z) if f e CH1(S™\Z) N Ch*(S™\Z) for all k>1.

We remark that when 4 > 0 in the whole S”, the local strict convexity is proved in
[C1].

Proof of Proposition 1.2. For any xo € $”\Z denote the restriction of / on a supporting
hyperplane through xo by u. Then u is a convex function in R" which satisfies the
standard Monge—Ampere equation

det D*u = g(x)uP™!, (1.2)

where

g = (1+ )=ty (L
J1+x12)

(Here we have taken xq to be the south pole.) in the generalized sense of Aleksandrov.
Since u(xg) > 0, by assumption u is strictly convex near xo. Hence for 6 > 0 small,
u is positive in the domain {x : u(x) < u(xg) + x - y + 6}. By Caffarelli’s regularity
theory [C2], u is in the Sobolev space W>? for any p > 1 (C>* resp. for some
a € (0,1)) whenever g is in C (C* resp.). When f belongs to C1! N CK*, by the
Schauder estimates we infer furthermore that u € CK*2%(s"\z). O

To end this section we note a result on the equivalence between sup-norm and the
LP-norm on S¥.

Proposition 1.3. Suppose that m; tends to min NCH weakly. There exists a positive
p = pn, p, ) such that

pht < [ 17 du (1.3)
S’l

for all large j and non-negative h in S.
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Proof. By a compactness argument, there exists p = p(n, p, m) such that
/ x-HPdm=p >0,
H

where H = {x : x - £ > 0} and & is any unit vector. Assume that sy, iS attained at
the north pole. By convexity we have h(x) > hmaxx,+1 for x,41 > 0. Therefore

/ h? dm > ph? .. O

Let /& be a solution of (0.1) or (0.3) with m € NCH. By Proposition 1.3 we have
the volume estimate

1
V(X)) = n+1/S hdu

1
/hpdm
}’l+1 n

p p
n+1 max*

(1.4)

2. The positive case: p > n +1

We shall give two proofs of Theorem A. The first one, which is based on the method
of continuity, works for continuous f’s. The second proof by gradient flow works for
the general case. It also gives a variational characterization to the solution, which will
be used in the next section.

Let us consider (0.1) where f > 0 in C*(S") and & is a C2-solution of (0.1). At
h(x0) = hmax (Amin TE€SP.), D%h(x0) <0 (=0 resp.). Using this in the equation, we
obtain

1 1
(inf £)7== T <h™'(x)<(sup f)7=T 2.1)
immediately. Let
Z ={r €10,1]:(0.1) is solvable in C>* for fi=tf+{A -1}

Clearly 0 € Z and Z is closed by (2.1) and Proposition 1.2. To show that Z is open
we look at the linearized problem

Lu = cij[l(u;j +udij) — (p — DhP"2u = g € C%,



42 K.-S. Chou, X.-J. Wang/Advances in Mathematics 205 (2006) 33-83

where c;;[h] is the (i, j)-entry of the cofactor matrix of (h;; 4+hd;;). As is well known,
cij[h]j = 0 and hence L is self-adjoint. To show its invertibility one needs to show
ker £ = 0. But this follows from an inequality of Hilbert and Aleksandrov. We refer
to Lutwak—Oliker [LO] for details. Since Z is both open and closed, Z = [0, 1]. In
particular, (0.1) is solvable for t = 1.

To show uniqueness let us first note that # = 1 is the unique solution (see (2.1))
when f is identically 1. Now, let #; and h; be two solutions of (0.1). We may connect
each of them to 1 by line segments. Along the segments the linearized problem is
invertible. As & = 1 is the only solution to f = 1, we conclude h| = h».

Eq. (0.1) has a natural variational structure. In fact, Minkowski solved the case
p = 0 in the non-smooth category by a variational argument. See Pogorelov [P] and
Schneider [S]. In [CW2] we use the gradient flow to furnish a variational proof of
the Minkowski problem in the smooth category. Variational argument is also used for
the L,-Minkowski problem in [L] when the given measure m is even. For the present
situation we shall use the gradient flow to solve (0.1) for more general nonlinearities.
More specifically, let f € C*(S" x (0, 00)), o € (0, 1), be a positive function, increasing
in z and satisfying

fx,2) _

lim 00, 2.2)
77— 00 zn
fimsup 2002 1, (2.3)
z—0*t 7"

uniformly on S”.

Proposition 2.1. Let f be given as above. Then
det(hij + hdij) = f(x, h) 2.4)
has a solution in ST NS>* It is unique if in addition f(x,z)z™" is increasing in z.

In the following proof we shall further assume f to be smooth so that the flow (2.5)
is solvable. This additional regularity can be removed by an approximation argument
easily. Let us consider the functional

1
Z(h) = el hdet(h;j + hé;j) — /S F(x, h),

where F is the primitive function of f satisfying F(0) = 0 on the space C* NS*T. We
consider the Cauchy problem for the flow

oh
E = log det(h,] + hélj) — IOg f(x, h), (25)
h(x,0) =hy € STNC™,
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Along this flow,

gz(h):/ (det(hij + héij) — f(x, b)) h
dt sn

det(h;; + ho;j)

= /Sn (det(hij + hojj) — f(x, h))log e

> 0, (2.6)

and equality holds if and only if (2.4) holds. We shall show that (2.4) has a solution
K’ which satisfies

Z(h'y = max{Z(h):h € ST}.

We proceed in three steps.

STEP 1: T is bounded from above. Let # € S and X its associated hypersur-
face. Suppose that the maximum of % is attained at the north pole xo. By convexity
h(x)>h(xg)x,+1. Hence,

Feeoh) >/ f(x,lh(xo))
{Xn+1>%} 2

= Mh(xo)",

sn

where M — oo as h(xg) — oo by (2.2). On the other hand,
/ det(h;j + hd;j) <wph" (xo),
SVL

as the right-hand side is the area of X. Therefore, Z(h) becomes negative outside the
set {h : hmax < ho} for some large constant h.

STEP 2: A priori estimate for the solution of the flow. According to the CZ-estimate
in [CW2] and C%%-and higher regularity results of Krylov (here C** is the parabolic
Holder space), the estimates

”h”ék*zv“(S"X[O,oo)) <C7 k>27
follow from the uniform estimates

0<Ci<h(x,t)<Cy, (x,1) € S" x [0, 0). 2.7
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So it suffices to prove (2.7). Let h(xp, tp) = minh in S x [0, T]. When ty > 0, we

have
f(x, h)

> log —

f

at this point. It follows from (2.3) that the first inequality in (2.7) holds. Similarly,
using (2.2) one gets the other estimate.

STEP 3: Existence of a maximiser for Z. The a priori estimates in Step 2 enable
us to solve (2.5) using a maximizing sequence {h?} as initial data to obtain a family
of {hj} in ST NC®(S" x [0, 00)). By (2.6) and Step 2, for each j, one may extract
a sequence hj(x,t;) which converges smoothly to a solution of (2.4) as t; — oco. In
this way we obtain a sequence of solutions {h*} which is again maximizing. Applying
the maximum principle to (2.4), just like the way we derived (2.1), we obtain uniform
two-sided bounds on A%. Hence it contains a subsequence converging to a maximizer
of Z among all smooth functions in ST. Observe that the first term in the functional
T is simply the volume enclosed by the hypersurface determined by 4, and hence it is
continuous on S. So this maximizer is in fact a maximizer in S¥.

To complete the proof of Proposition 2.1 we prove the uniqueness of solution when
f/7" is increasing. Let & and hy be two solutions of (2.4). Suppose G(xp) = Gmax,
where G = h1/h;y. Then at x,

(Vhi)hy — h1Vh;

0=VG =

h
and
hy(D?hy) — h1(D?h
0>(Gy)} = 2(D7hy) g 1( 2)’
h3
i.e.,
2 2
D<h, }<{D hz}.
hy ha
Hence

f(xo0, hi(xp))

D?h
T (x0) det < Ly I)
hy

D?h
< 7(x0)det< 2+1>
hy

_ h'{ (xo)
h3 (x0)

S (x0, ha(x0)).
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Since f/z" is increasing, hi(xg) <ha(xp), i.e., hi(x)<hy(x). Similarly one can show
that iy > h;.

We remark that the solution may not be unique if f/z" is not increasing. A simple
example is f = az"t! + B, o, B > 0. One can easily show that it admits two spherical
solutions.

Returning to the proof of Part (b) in Theorem A, let m be a finite Borel measure
not concentrating on hemisphere.

Let {m;}, dm; = f;j(x)dx, f; positive and smooth, be a sequence of measures
converging weakly to m and let {/;} be the solution of (0.1) for f = f;. By Proposition
2.1, each h; can be taken to be the maximizer of the corresponding functional Z;.

The area of the hypersurface determined by 4, A;, satisfies

> Aj
:/ fiont ™! dx
s
> ph? e (2.8)

by Proposition 1.3. As here p — 1 > n, a uniform bound on % m,x comes out. On the
other hand, by the variational characterization of the solution,

Zj(hj) = sup I;(R)
R>0

P
( 1 1) oyt

1 1 1 !
>l ) o
2\n+1 p [m(Sn)| 7T

for sufficiently large j. By Proposition 2.1, {A;} subconverges to a solution in ST of
(0.1) which determines a non-degenerate convex body.
To show that & is in fact positive when f is bounded from above we claim

di =inf hj(x)=6 > 0.
X

For, if not, we may suppose d; — 0 and the infimum is attained at the south pole.
Then u; = (1+ [x|)2h(xy, ..., x,, —1) satisfies

detD2uj = up_lgj(x) x € R,
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where

n ,—1
g (1) =1+ xP) 17y <TT||2>
X

and u;(0) =inf, u; — 0 as j — oo. Since all X;’s have bounded diameters and their
inradii are positively bounded from below, there exists R > 0 such that u;(x)>1 for
|x| > R. Letting j — oo, we conclude that {u;} subconverges to a convex function u
such that u(x)>1 for |x|> R and u(0) = inf u. It satisfies, in the generalized sense of
Aleksandrov,

det D*u < AuP™!
for some positive A.
Consider the zero set Z = {u =0} and Z5 = {u < 6}. If |Z| =0, then |Zs5| — O as

0 — 0. By comparing the normal image of u over Zs, N,(Zs), with the normal image
of the cone whose base is Zs5 x {0} and whose vertex is (0, 0), we have

n

co
IN(Z5)| = ——.
‘ 1Z5

On the other hand, we have
INJ(Zs)| = / det D*u dx
Zs
<A uP~Vdx

Zs

AP Zs).

N

Therefore,
5!’1*[74’1 < C|Z5|2
Letting 6 — 0 we have a contradiction.
If |Z] > 0, we take xo € 0Z; so that (x —xp)-e, >0 for all x € Zs. Let Z5, = {x :
u(x)<u(xg) —e(x — xp) - e,}. One can select 6 — 0 and (0) — 0 such that
inf {u(x) — (u(xo) —e(x —xp) -ep) : X € 25’5} < - %5
and |Zs .| — 0. Similarly as above, we can derive

P <Cizs P

and the same contradiction holds.
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3. An Eigenvalue problem

In this section we prove Theorem B. We shall first prove it for a positive, Holder
continuous f. Let he, € € (0, 1), be the unlque solution of (0.1) for p = n+14¢ and let
X, be the associated hypersurface. We dilate X, to a hypersurface X, whose enclosed
(n+1) T

vxo| e,

n

volume is the same as the unit ball. Its support function, h, = [

satisfies
det(heij + hedij) = Ah2Te f(x), 3.1

where /, = V(X,)¢/"*!. Here and below we also denote by V(X) or V (k) the volume
of the associate convex body K. Consider /.(x0) = hemax. At xo we have

2eh"E (x0) f (x0) <h (x0),
SO

<
f(x0)

1
< —,
f(x0)

A

D g max (X0)

since V(X;) = @, /(n + 1). Similarly one gets a lower bound for i.. We have

1 1
e <5 32
sup f "e inf f (3:2)
It follows that
Wn
= V(X
Tl (Xe)
e
— hn—i—]
n+1 / e S
> ch"tl (3.3)

by Proposition 1.3. Hence {h.} is uniformly bounded in ST. By passing to a subse-
quence we may assume that {(4,, 4¢)} converges uniformly to (g, Z9) as € | 0. One
can check that the proof of positivity of the support function in the last section still
works for h,. Hence hg € ST.

By the variational characterization of i, we have

Ze(he) = max {Zs(h) : h € ST} >0
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Letting ¢ | 0, hg satisfies
To(ho) = max {Zo(h) : h € ST} >0.

But Zy(tho) = "1 Zo(ho). So Zy(ho) =0, i.e.,

Sup{/ [ det(h;; + hd;}) —AO/S fh”“]} = 0. (3.4)

We have proved Part (a) of Theorem B. Now Part (b) can be established by an
approximation argument. Note that (0.6) follows from (3.4).

As pointed out in the introduction, the uniqueness of the solution pair has already
proved in [L]. When f is positive and continuous, an analytic proof can be given as
follows. First, suppose that (41, #1) and (A2, ko) are two solutions of (0.1) for p = n+1.
By multiplying A, with a suitable constant, we may assume X is contained inside X7,
with some point touching X. At this point, say, xg, we have

A1 f(xo)h' (xo) = det(hy;j + h1dij)
det(ha;j + h2d;j)
o f (x0) s (x0).

WV

Hence 1; >/;. By symmetry we get 11 = /.

Next, assume k) and hj are two different solutions of (0.1) with the same /. By
multiplying s with a suitable constant we may assume the set E = {x € §" : h1(x) >
ho(x)} is an open set in the south hemisphere. We can always do this when hj is
not a constant multiple of 4;. Now, let u; and u, be the restriction of h; and hj,
respectively, on the tangent hyperplane of S” at the south pole. Then both u; and u;
satisfy

det D%u; = g(x)uf in Q,
upr = uyp on 59,
up > un in Q.

But this is impossible by the comparison principle.

4. The positive case: 1 <p <n+1

In this section we prove Theorem C as well as its generalization. First of all, we
consider an approximation problem to (0.1) : For any ¢ € (0, 1),

det(hij + hoij) = f(x)¢,(h), 4.1)
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where f is positive, in C* for some o € (0, 1) and ¢, is a smooth, strictly increasing
function satisfying ¢,>% and ¢,(z) = z7~' + & when z>0. The assumptions that

f € C*and ¢,>% imply that the solution is C>% by [C2]. By estimates (4.2), (4.5),

and the volume estimate thereafter, the Holder continuity of f can be removed by
approximation.

We shall show that the sup-norm of any classical solution of this equation admits
positive bounds from both sides independent of ¢. Indeed, at /i (xg)=hmax>0, we have

Rpax = det(hij(xo) + h(x0)d;j)
= f(xo)(e +hEg).
Hence

hnax > (inf f)™177 = C, 4.2)

for all e. On the other hand, the area and enclosed volume of X, the hypersurface
associated to h, satisfy

AX) = L det(h;j + hé;j)

< el il +/ !

>
and

1
V(X) = pall hdet(h;; + ho;;)

1
> [s/ fh +/ (e +h"‘1)hf} ,
n+11 Ju<o [h>0)

respectively. By the isopermetric inequality,

n+l
n 1
<8||f||L1 +/ fhl") >w) [s/ fh+/ (s—i—h”])hf]. (4.3)
{h>0) {h<0) {h>0)

By Holder and Young’s inequalities,

n+l

n+l 1 p—1 n

<~/{Ah>0} fhp_1>n s </{h =0} f>p (/{1120} fhp>p

nillp
<9 h? f + Cs (/ f) .
{h=0} {h=0}
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By choosing 6 small, the first term on the right-hand side can be absorbed to the
right-hand side of (4.3). Hence we have

C(1+1flL)m 7 >/

fh? + s/ hf “4.4)
{h >0} {h<0}

for some constant C depending only on p and n. Using p > 1 and Proposition 1.3 we
conclude that

hmax < CZ, (45)

where C;, depends on p,n and || f| ;1. From (4.2) and (4.5), we have from Proposition
1.3 that

V(X)=Co > 0.

Now, we use a degree-theoretic argument to solve (4.1).

Lemma 4.1. For each h € C(S"), there exists a unique vector £ = &5, depending
continuously on h, such that

/ )b (h+E¢-x)x; =0, i=1,....,n+ L 4.6)
Sn
Proof. Let

F(¢) = fs f)®h + ¢ -x)dx, 4N

where @ is a primitive function of ¢. By our assumption on ¢ it is clear that F tends
to infinity uniformly in x as || — oo. Hence the minimum of F is attained and it
satisfies (4.6). By the strictly increasing of ¢ we know that F is strictly convex, so
there are no other critical points. [

Given h € C(S"), by (4.6) we can solve

det(u;j +ud;j) = f(xX)Pe(h + & - x) (4.8)

to obtain a generalized solution u in S which is unique up to translation. We can fix
it by requiring

/f(x)d)g(u)xj:O, j=1,....,n+1.
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By doing this we have defined a map T from C(S") to S given by u = Th. Since the
inclusion § = C(S") is compact by the Blaschke selection theorem, T is a compact
map. By replacing f in (4.7) by f;, = (1 — 1) + Af, we obtain in the same way a
continuous family of compact mappings 7;, A € [0, 1]. Any fixed point i of T, is a
generalized solution of (4.1) with f;¢, on its right. By the regularity results in [C1,C2]
h belongs to C2F for some B. Therefore, it satisfies (4.2) and (4.5) where C; and C;
can be chosen to be independent of A. So the Leray—Schauder degree deg(id—T;, M, 0),
where M = {h € C(S") : C| < hmax < C3}, are well defined and all equal.

We shall show that deg(id — Ty, M,0) = 1. To prove this we consider another
homotopy family of compact mapping S, by solving

det(uij + M(S,'j) =({1—-p+ ,uqSF(h + & - x)

and requiring the solution to satisfy the above integrability condition.
When u =0, we define Syh = 1.

Lemma 4.2. Let h be a fixed point of S, u € (0, 1]. Then h is positive.

Proof. Suppose hp, is attained at the south pole. For any x € §”, let X = x — 2¢j,+1,
the reflection of x with respect to the hyperplane x,+; = 0. When hp;, <O, it is clear
that h(x) > h(x). Since ¢ is strictly increasing, ¢(h(X)) > ¢(h(x)). Hence

/Sn (1= o+ pp() x4 > /S (1= o+ pp() x|
, "

contradicting our definition of §,. Hence /& must be positive. []

By this lemma, the integrals over {h < 0} in (4.3) are vacuous. Hence the constant
C, in (4.5) can be chosen to be independent of u and /. On the other hand, it is
readily seen that C; can be also chosen independent of u and 4. As a result,

deg(id — T\, M,0) = deg(id — Ty, M, 0)
= deg(id — S1, M, 0)
= deg(id — So, M, 0)
= 1.

We have shown that (4.1) admits a solution h,. Using the uniform bounds (4.2) and
(4.5), we can extract a sequence {h.;} which converges uniformly to a generalized
solution 4 of (0.1).



52 K.-S. Chou, X.-J. Wang/Advances in Mathematics 205 (2006) 33-83

The volume estimate

V(X)) > ! / h,(s-+hp—1)+if he.
gjl = n4+1 {h5j>0} Ej\7J &j n4+1 {hgj<0} €j
2 C (/’lﬁ/ max Ejhsj max)

implies that the convex hypersurface determined by % is non-degenerate. Moreover, we
have

WV

Wp

/ ng ds
X¢;Nthe; <6

= f ot () ds
Xe;jNhe; <8}

> Clej+ 0" "M X, : he, <5
So,

HY{X :h<o} < Lim H'{X,; : hy,

J

)

< cor 1,

Letting 6 tend to 0T, we conclude that 4 is non-negative and
H'{X :h=0}=0. (4.9)

For a finite Borel measure m not concentrating on hemisphere, we take dm; =
fi(x)dx, {m;} converges weakly to m, and let h; be the corresponding non-negative
solutions. By (4.4), h; are uniformly bounded by a constant depending on the L'-norm
of fj, which in terms are controlled by the total measure of m. On the other hand,
by integrating the equation and using Proposition 1.3, {A;max} is uniformly bounded
below by a positive constant. Hence {£;} subconverges to a non-trivial solution of (0.3)
for m. From the volume formula we see that it determines a non-degenerate convex
body. The proof of Theorem C is complete.

Next we consider the more general Eq. (2.4). We shall take f to be a non-negative
function in C*(S" x R) increasing in z and satisfying either

fx,2) >0, (x,2)e8" xR, (4.10)
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or
fiminf 259 21 f.0)=o0. 4.11)
z—0t "
It also satisfies
fim L2 g (4.12)
7—>00 "
and
lim f(x,z) = oo, (4.13)
77— 00

uniformly in S”.

Proposition 4.1. (a) Assume that (4.10), (4.12) and (4.13) hold. Then (2.4) has a
solution in S>%.

(b) Assume that (4.11), (4.12) and (4.13) hold. Then (2.4) has a non-negative gen-
eralized solution in S.

We shall discuss the proof of (b) only. Part (a) can be proved by a similar way.

Instead of f let us consider (2.4) with f, = f+e¢. Let h = h, be a classical solution
of (2.4) for f = f.. From the above degree argument, it suffices to derive two-sided
uniform bounds for hmax = sup .. A lower positive bound for Amax can be obtained
in the same way as in (4.2). In the following we give an upper bound for imax.

Let E be the minimum ellipsoid of X, the hypersurface determined by A. Without
loss of generality we may assume

E ={x:2|x; —)clplz/ai2 =1},

where ay <ax< --- <ap+1. Recall that by John’s lemma [C1]

(E—x")ck—x"cE—xO.
n+1

Let Q be the projection of X onto the hyperplane x; = 0 and let z be the center
of the minimum ellipsoid of Q. Let Q, = {z +f(x — z) : x € Q}. The subset of X,
F = {x € X : x projects into Qj/5,} consists of two disjoint pieces, F; and F>, one
of which satisfies 7 <Caj. Taking it to be Fj, say, we note that its n-dimensional
Hausdorff measure >Cas - --a,41. Using fo(x, h) < fe(x, Ca)) <C(1 + ai’), we have

/ Kds = £ e, by ds
Fy F

a -+ dp+l

4.14
1+ af ( )
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To obtain an upper bound on the left-hand side, we represent F; as a graph x; =
u(), y=02,..., ynt1), € Q. By convexity [Vu|<C on Qj,. So

det D?
/de =[ T (1 v dy
Fy Qion (14 |Vul?) 2

< C/ det Dzudy
Q2

N

CIN, (1 20)1,

where N, (Q1,2,) is the normal image of u over Qj/,. By Lemma 4.3 below, we have

/ Kds < Ca}/|1Q. |
F 2n

Cal
- a2"'an+1.
Putting this estimate into (4.14), we get
(1+ahHal™>Car...ans1)? (= CV(X)D). (4.15)

Using (4.13) in

1 &
ooz [ et [
n+1 (h>0) “ +1 {h<0}

we have
V(X)h,l — oo,

as hmax — 00. In view of (4.15), it implies Caj >a,+ for large a,4+1. Denoting the
maximal width of X by

w(X) = sup % (h(x) + h(—x)),
we have
V(X)=Co(X)"!. (4.16)

Lemma 4.3. Let Q be a convex domain whose center of its minimum ellipsoid is the
origin. Let u be a convex function whose boundary value are non-positive and let
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O = {(x, Q(x)):x € Q} be the convex cone with vertex at (0, u(0)) and ¢(x) =0 on
0Q. Then for any 0 <t < 1, there exists a constant C = C(n,t) such that

Ny () S Neop(9Y),

where Q; = {tx : x € Q}.

Proof. For any ¢ > 0, there is some C such that u<C¢p =0 on 0Q and u>C¢ on
Q,. Letting Q' = {u < Co}, we have

Nu(Qt)

N

Ny (Q)

IN

NC(/J(Q/)
Neo(@). O

N

Returning to the proof, now we relate the maximal width to /px.

Lemma 4.4. There exists a constant C depending on f and n, independent of €, such
that

(X)) > T hmax
if hmax 2 C.

Proof. We have

w, = / K ds
{h<0}

> e "WYX s h <0}

Hence H™{X : h < 0}<w, for all ¢ € (0,1). If wxg}‘hmax, by an elementary
geometric argument,

V(X)) < CuH™{X 1 h < 0}hmax

< C,/qhmax-

However, this is impossible for large hpax because V(X )h;léx

hmax. O

becomes large with

So, by (4.16) we have

V(X)>=Ch'! 4.17)

max
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when hp,x is large. However, on the other hand, by (4.12)

V(X) < Chpmaxsup fe(x, hmax)

as hmax — 00, contradiction holds. We have derived an upper bound on %, independent
of e.

5. The subcritical case ¢ € (0, n + 2)

In this section we prove Theorem D. Letting ¢ = —(p — 1) € (0, n+2), we consider
the functional

1

Th) = —q_lfsnfhl_q, q# 1,

—fsnflogh, g=1
for h € ST. We shall use the Blaschke-Santalo inequality

inf V(i) ! &
sup 1n S )
B ik o h—C 0 Sntl

where K = Kj, is the convex body determined by / and the infimum is taken over all
& satisfying h — - x € ST. Note that the left-hand side of this inequality is invariant
under all affine transformations. It is known that equality in this inequality if and only
if K is a centered ellipsoid.

To find a solution of (0.1) in this case, we consider the maximization problem

sup {inf j(h—é-x):V(h):l}. 5.1
heS+ LEeky

To verify that a maximizer / satisfies the corresponding Euler equation, one will need
its positivity. However, when 0 < ¢ < n, a maximizer of (5.1) may fail to be positive.
Therefore, we consider instead an approximation problem first. For ¢ > 0 small, let
¢ = ¢, be a positive, convex, monotone decreasing function on (0, c0) such that

1
= 179(g #£1), —logz(g =1) for z>1,

q—1

@{ 1 -

PRIy >=7z7, 0<z<e,
" |
< s 0<z<-,
g —1 4
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where ¢ € (0,1/4) and ¢’ € [n + 1,n + 2) is a fixed constant. For ¢ € [n + 1,n + 2),
we can take

7171

1
0(z) =
qg—1

for all z > 0. Let

gm= [ rom.

For any h € ST, it is clear that Jh—¢&-x) > oo as & € K, and ¢ — 0Kj.
By the convexity of ¢, we conclude that there exists a unique ¢ € K 0 which attains
inf{7(h—¢-x): &€ K}. Let

c=sup{inf j(h—f~x):V(h)=1}. (5.2)
heS+ LSeK

We estimate the critical value ¢ as follows. First, taking & = 1, we have

c > inf J(1—¢-x)
leB

> fo2)
S)l

> {Cl(p(2)>0, qge(1,n+2), 53)

—c|, g € (.11,

since |¢-x| <1 and ¢ is monotone decreasing. On the other hand, using ¢(z) < C+z "1

for z > 0 and the Blaschke—Santalo inequality,

. | /
o Jo-gnsc it [ G

for all h € ST, V(h) = 1. Hence
c<Cy, (5.4)

where the constants in (5.3) and (5.4) are independent of .
Lemma 5.1. The maximization problem (5.2) has a solution.
Proof. Let {h;} € ST, V(hj) =1 be a maximizing sequence. We claim

dj<C (5.5)
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for some constant C > 0 independent of ¢, where d; is the diameter of X ;, the convex
hypersurface determined by /4 ;. Observe that inf{J(h — ¢ - x): ¢ € Kj} is invariant

under any translation of Xj;, we may assume the minimium ellipsoid of X;, E;, is

centered at the origin. Then n—ilEj CX; CEjand #th ghjghgj. Suppose on

the contrary that d; — oo as j — oo. We set §" = §1 U S, U S3 where

Sl = Snm{hE] < 5},
S = 8"N{0 <hg; <1/6}, and
Sy = §" N {hg, > 1/6),

where 6 € (0, 1/4) is a fixed small constant. Then

inf J(hj—¢&-x) < Jhj)

fEKj
F(——n
n—+1 Ej

f»z fo (nh—iE-jl>

by the monotonicity of ¢. As d; — oo, we have, for any fixed 6,

hg.
S n+1 si h? !
Ej

N

— 0,

by the Blaschke-Santalo inequality. Noting that we also have |S;|— 0 as d; — oo,

we have
hE; _ hE;
/S"f(p<”+1) - 0(1)+/s3f(p<n+1)

1
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In other words,

. = 1
flenlgf Jh;j—=E¢-x)<o()+Co (W)

when C is independent of j, & and &. Sending j — 0o we obtain c<C(d~ ). As
(p(éfl) tends to 0 (1 < g <n+2) or to —oco (0 < g<1), this inequality is in conflict
with (5.3). Hence (5.5) holds.

Now, by passing to a converging subsequence we conclude that {A;} converges to
a maximizer h of (5.2), whose diameter satisfies the bound (5.5). By a translation we
may suppose that infec g, Z(h—¢-x) is attained at & = 0. Our assumption of ¢ implies
that ~ > 0 on S". [

Next, we consider the variation of the volume functional. Since the hypersurface
determined by the maximizer may not be strictly convex, one must be cautious about
the variation. For any h € ST and any 5 € C®(8"), let

Ki={p:p-x<(h+tmx), x€5"}
X; = 0K, and h; the support function of X;. Note that i) = h, X9 = X and Ko = K.

Lemma 5.2. Suppose that X is C' at p. Then

fim 10 —hx0) _

t—>0t t
where xq is the unit outer normal of X at p.

Proof. Choose a coordinate system so that p is the origin and X C {x,+; >0}. Then
{x,+1 = 0} is the tangent plane at p and x( is the south pole.
Since X at C! at p, h(x) > 0 for all x # xo. Therefore, for any x # xo

hy(x) > he(x0) (5.6)

for sufficiently small . By the definition of /; and (5.6), there exists x; € S” such that
hi(x0) = (h +tn)(x;) with x;, — xo as t — 0F. Hence

h —h
Jim 1(x0) — h(xo) > n(x0).
t—0t !

On the other hand, by definition we have h; <h + t5. So

— h —h
T 1(x0) (x0) <n(xo). -
t—07t 1



60 K.-S. Chou, X.-J. Wang/Advances in Mathematics 205 (2006) 33-83

Corallary 5.3. We have
o1
lim — (V(hy) = V(h)) =/ ndp,
t—0t 1 sn

where i is the area measure of X.

Proof. Choose an interior point of X as the origin and represent X as a radial graph.
Then X is C! ae.. So,

1
IE)I(I)I+ ?(V(hz)— Vh) = /Xﬂ
:/ ndp. O

Corallary 54. Let h = hy, X = X, be the maximizer in Lemma 5.1. If X is C!L, then
h is a generalized solution of

1
det(h;j + ho;j) = —zf(/’/(h),
where by V(X) =1,

J=— fhe' > 0.

l’l+1 sn

Proof. For any given n € C*(S"), let K;, X;, he as in Lemma 5.2. Let a(z) > O be
such that

V (a(t)hy) = 1.

Then

'0) = —— du.
' (0) o Sﬂn I

Since X in C!, it follows from Lemma 5.2 that

. hy —h
lim =

t—0F t

n.
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As h is a maximizer,

lim Mgo

1;—0+ 1

for any convergent subsequence {f;,}, where

) = nf /S o &),

Suppose the infimum is attained at &(¢). From the assumption on ¢ we know that & is
Lipschitz continuous. Without loss of generality, let us assume

lim M —_—
1j—0 l‘j

Therefore,
[ fo' (O +n+ o - x) <O.
Recall that the infimum of fsn fo(h — - x) is attained at £ = 0. We have

fo'xi=0, i=1,....,n+1
Sn

Therefore,
fo' (¢ (0)h + 1) <O0.
Sn
It follows that

if ndu+ffqo/n<0.

Replacing 1 by —n we see that

ifndu+ff<0/f7=0

for all n € C*(S"). O

It remains to show that the maximizer X is a C'-hypersurface.



62 K.-S. Chou, X.-J. Wang/Advances in Mathematics 205 (2006) 33-83

Lemma 5.5. The Gauss curvature of X is bounded below in the generalized sense by
a positive constant C.

Proof. By a proper rotation of axes, we may assume a fixed point p on X is located
on the negative x,41-axis. Near p, X is the graph of a convex function u. Let D be the
projection of X onto {x,4+; = 0}. For any closed convex set Q CC D containing the
origin, let @ C X be the graph of u over Q. Let * = G(w), where G is the Gauss
mapping of X. Then ®* is a closed subset in S”.

Let K be the convex body bounded by X and K; the convex hull of K UN;(w) where
Ni(w) = {p : dist(p, w) < t}. Then, X, = 0K, and its support function #,, satisfy

V(h) —
lim (h) — V(1) >
t—0t t

[a]

and

o @) = k(o)
m — =

=0t t

1 Vx e o*.

Observe that for y ¢ w*, h;(y) = h(y) for sufficiently small 7. Hence

i hi(y) — h(y)
m —

=0 VyecS\o'
t—0F t Y \

Denote n(x) = 1 for x € w* and n(x) =0 for x € S"\w*. We have

. hi(x) — h(x)
im —— =

t—07F t

nx).

Let «(t) be defined as before. Then

20) = lim 20 =*0

t—0t t
-1 . V() =V
lim ————
n—+1 r—ot t

_ ol
~ n+17

where the limit can be taken for any convergent subsequence. Since /4 is maximizing,
we have

/S fo' (@O +1n) <0,
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as before. In other words,

1
_ /2_ /hw
/w*fqo n+1/5nf<p @]

and so

||

2C,
|l

where C depends on the bounds on A, |¢'| and f, and hence on ¢. [

Lemma 5.6. The Gauss curvature of X is bounded above in the generalized sense by
some constant C.

Proof. Let X’ = {p € X : G(p) lies in the open south hemisphere} and X" = X\ X’.
Then X’ is the graph of a convex function u defined inside some D as described in
the previous lemma. Let u™(x) = h(x, —1), where h is the support function of X, be
the Legendre transform of u. Denote its graph by X*. First we prove

det D*u*>C, (5.7)

in the generalized sense.

For any closed convex set C* C R", let C = Ny=(Q*), o = {(x,u(x)) : x € C},
and u} = sup{ where the supremum is taken among all linear functions ¢ satisfying
{<u* in R" and £<u™ —t in C*. Let u,; be the Legendre transform of u} and X/ its
graph, and let K; be the convex body bounded by X; and X”, and denote X; = 0K;,
h; = hy,. Since C* is closed, we have

us(x)y =ulx)+t VxecC
and
ur(x) =u(x) Vx¢cC
for sufficiently small 7. Hence

V(h) =V
lim L=V ey
t—0t t
Let o* = G(w), i.e.,

1

Pn+1

w*:{peS":— (pl,...,pn)ec*},
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such that C* is the radial projection of w* onto {x,4+; = —1}. We have

i hi(p) — h(p) .uf(ph) —ur(p)
im ——— = —py41 lim —mM
t—0t t t—0t t

Pn+1

for any p € C* and p’ = (p1,..., pn). By our construction, h; is non-increasing in 7.
Hence

h
lim Mw(p),

t—0t

where 1(p) = puy+1 if p € C* and vanishes if p € S"\C*.
Let o(t) be defined as above. Hence,

0> lim J@) —TJ©0)
t—0t t

yhi(p) — h(p)
t

> 2(0) / foh+ tim [ fo
sn t—>0t Jgn

IC] / / /
> h + .
parrl fo . fo'n
It follows that
|C|=C|w*|>C»|C*| , >< DEFANGED.517 (5.8)

for some constants C; and C,, so (5.7) holds.

Now, the lemma follows from (5.7). Indeed, for any p on X, by a rotation we bring
it to the negative x,41-axis, and represent X as the graph of some convex function u
over D. As before, let u* be the Legendre transform of u and X* its graph.

Let Q CC D be a closed convex set containing the origin and @ C X be the graph of
u over Q. Let Q* = N, (Q) and o* the graph of u* over Q*. Then Q* and w* are both
closed sets. Let Q = N+ (Q"). Then Q is closed and Q € Q. Let Q' = {x € Q\Q u
is not C! at x} and Q" = {x € Q\Q u is C! at x}. By convexity and a lemma of
Aleksandrov, Q' is of measure zero and N, (Q”) is also of measure zero since u is not
strictly convex at any x € Q. It follows that |Q”| = 0 by (5.8). Hence |Q| = |Q|. So,
by (5.7),

Q19

= = "l>c
|Q* QY|

Hence det D?u < C in the generalized sense. [J



K.-S. Chou, X.-J. Wang/Advances in Mathematics 205 (2006) 33-83 65

Now, we can prove Theorem D. Let ¢ = ¢, be chosen as above. We may further
assume that ¢ satisfies

1

- ,l=q 1

. Z 9 9
lim 0. () = 0o =1 g1 97

e—0 —logz, q -1

and

lim ¢, (z) =z79,
e—0

uniformly on every compact subset of (0, c0). Let 7 = h, be the maximizer in Lemma
5.1. By Lemmas 5.5 and 5.6, the Gauss curvature of X = X, is pinched between two
positive constants. By [C1], X, is C I and strictly convex. By Corollary 5.4, h. satisfies

1
det(h;; + hé;j) = —)—f<p’g(h), (5.9)
ve
when
1
Je = “ari e fhepl > 0.

The definition of ¢, implies that s, is positive, and hence the full regularity of h,
follows from the general theory.

By passing to subsequences, we may suppose that 1. — A9 and h, — ho as ¢ — 0.
Obviously, the volume enclosed by Xy, the hypersurface determined by hg, is equal to
1 and Xo has bounded diameter. Also we know that inf | gn f@o(ho — ¢ - x) is attained
at £ =0.

We claim Jy < oo. For, if g = oo, then

det(hoi; + hodij) =0  on {hy > 0}.

In other words, the area measure vanishes on {hp > 0}. This is impossible. On the
other hand, Ay > 0. For, otherwise we will have

- /S foLthe) = I /S det(heij + hedij)
- ;bs|Xa|

— 0.

Again this is impossible.
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Finally, to show that hg solves (0.1) we look at the Gauss curvature of X., which
is given by

Ae 1

f ol(he)

&

By the weak convergence of the curvature measure, the Gauss curvature of X satisfies

K = i;hg. (5.10)

Hence, after a suitable scaling ahg solves (0.1) where o = /16 Vatn,

When g € [n,n+2), hg > 0; this follows by taking integration of (5.9) and observing
that the integral of det(h.;; + hd;;) over S" is uniformly bounded. The proof of
Theorem D is completed.

We remark that the solution in this case is in general not unique. Let us take n = 1,
p < 3 and close to 3, and

f(x) =2+4cosd4x x €][0,2n).

Then f has strict maxima at x = 0, n/2, «n, 3n/2. If h solves (0.1), so does h(x +1/2).
Consider the maximizer of

1 1
= sup yinf | ————, V(h) = ——wy .
& he§+{i/(h—§-X)q‘l " n+1 ”}
By the Blaschke—Santalo inequality

(;i_)m3ﬁq=supf=3.

By Lemma 5.1, the supremum is attained by h,. Let X, be the corresponding convex
curve. We have X, C {|x| < 6} or X, C {|y| < é} with 6 — 0 as ¢ — n + 2. Hence
hg(x) # hg(x +7/2). So there are at least two solutions. When g > n + 2, interesting
non-uniqueness examples for (0.1), in the special case f = 1, can be found in Andrews
[A4].

When g > n + 2, ﬂq is unbounded. Instead one may consider the minimization
problem

inf{ S V(h):l}. (5.11)

nest | Jgn =1’
We have

1
V(h) /S w1 2C. (5.12)
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Therefore it is easy to prove there is a minimizer. However a minimizer may not be
a solution of (0.1). Indeed it is known that when n = 1, the best constant in this
inequality is attained by any triangles containing the origin (see [S]).

6. Proof of Theorem E

When —n+1 < p <n+1 and p # 1, the solution of (0.1) may become zero
somewhere. In this case the Monge—Ampere equation (0.1) is either degenerate or
singular, and the solution may not be smooth even for smooth and positive f, see [GL].
Indeed, let u be the restriction of 2 on the tangent hyperplane of the n-sphere at the
south pole. Then u satisfies

det D%u = g(x)u? ™!, 6.1)

in the Euclidean space R" in the generalized sense, with

g =1+ Erf (—x’ =
JI+xI2)

Let u(x) = |x|2°‘, o =n/(n— p—+1). Then u satisfies Eq. (6.1) for some positive,
smooth g. Namely % satisfies (0.1) for some positive, smooth f near the south pole. By
a suitable extension of 4 and hence f one obtains a global solution of (0.1) with some
positive, smooth f on the entire sphere.

In the following we prove Theorem E. Technically our proof of part (a) is inspired
by [C1]. First we consider the case 1 < p < n+1 of part (a). Let & be a non-negative
solution of (0.1). Assume & = 0 and /& is not C! at the south pole. Let u be the
restriction of A on the tangent space of S” at the south pole. Then u is not C! at the
origin. It follows that f§ =: lim,_o plc_\ (u(x) — u(0)) > 0. By a rotation of axes we
may assume that x,.1 = fx] is a supporting hyperplane of u at the origin. Let

ug=u—((—e)x1+¢), Qe={xeR": u(x) <0}, (6.2)

where ¢, ¢’ are small positive constants, &’ < &. Hence Q. is bounded.

Let E. be the minimum ellipsoid of Q.. By John’s lemma [C1], %Ee c Q. C E,,
where tE denotes the t-dilation of E with respect to its center. Denote the right-hand
side of (6.1) by p and regard it as a Borel measure. Then we have,

13 Eo)>Cu(E,) (6.3)

for some positive C independent of ¢.
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Let T, be the linear transformation such that T.(E.) is the unit ball, and let w, =
e lu,. Then we, =0 on dD,, inf w, = —1, and

det D*w, = U
for some measure yu, satisfying

1t (AD) > Cp (Dy),

where D, = T.(Q,).

By inf w, = —1 and w, = 0 on 0D,, we have us(% D.)<C. On the other hand, we
have w¢(0) = —1 and that dist(0, dD,) — 0 as ¢ — 0 by choosing & > 0 sufficiently
small. Hence the normal image of w, over D, has unbounded area when ¢ — 0.
Namely p,(D;) is not uniformly bounded in . We have arrived at a contradiction. So
h must be C! near the set Z = {h = 0}.

Next we show that £ is locally strictly convex in {h > 0}, namely u is locally strictly
convex in {# > 0}. Indeed, if this is not true, then the graph of u, M,, is not strictly
convex in {u > 0}. Therefore there exists a point py € M, N {u > 0} such that the
contact set C = P N M,,, where P is the supporting plane of M, at po, contains a line
segment. Since u is C ! near {u = 0}, there is no extreme points of C in {u = 0}. By
the convexity of C, this means that C N {# = 0} is empty, and so all extreme points of
C lies in {# > 0}. On the other hand, from the argument in [C1], there is no extreme
point of C at which the right-hand side of (6.1) is positive. We reach a contradiction.
Hence & is locally strictly convex in {h > 0}. By Proposition 1.2 it follows that
h e CY7({h > 0}) when f is a bounded positive function and i € C%%({h > 0}) when
f is Holder continuous.

In the case —n + 1 < p < 1, we want to prove that the convex hypersurface X
determined by the solution % is C'. This is equivalent to showing that the set {u = 0}
contains at most one single point, where u is the restriction of / of any tangent plane of
the n-sphere. The proof in this case is in the same spirit as above except the definition
of u, and Q. in (6.2) should be replaced by

ug =u—e, Q ={u, <0},

so that (6.3) holds. As above we also have ,ug(% D.)<C. If the set {u = 0} contains
more than one points, by convexity it contains a line segment (note that by the equation,
the set {# = 0} must have measure zero). Hence there is a point x, € D, such that
dist(xz, 0Dg) — 0 as ¢ — 0, which implies that u, (D) is not uniformly bounded in
&. We also reach contradiction.

Next we show that % is locally strictly convex in {# > 0}. By the C! smoothness of
X, for any supporting plane P of M,, the contact set C = P N M, must be bounded. If
C contains more than one point, by convexity it contains at least two extreme points.
From the last paragraph, {u = 0} contains the origin only. Hence there must be an
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extreme point of C at which u > 0. But this is impossible from the argument in [C1].
This completes the proof of part (a).

Before proceeding to the proof of parts (b) and (c), we remark that when 1 < p <
%(n + 1), the radial function

n+1
_ V(x| =r)yrtt=r, x| >r,
ulx) = 6.4
0 0, x| <r, 4

where r > 0 is a positive constant, is a generalized solution to (6.1) for some positive
constant g. Note that u = 0 in B,(0). Hence the corresponding convex hypersurface
may not be C! when 1 < p < %(n—i—l).

We also remark that the function u in (6.4) is not C? when 1 < p < %(n + 1).
Hence the second-order derivative estimate in Theorem E(c) cannot be extended to
pe(lyn+D).

Next we prove part (b). First we consider the case 1| < p <n+ 1.

Lemma 6.1. Let u be a non-negative solution of (6.1) with u(0) = 0. Suppose g is
Lipschitz and positive. Then for any 0<1, 60 € (0, %), we have the estimate

_|Duf?
=: 0 <C near 0. (6.5)

Proof. Denote Q = {u < 1}. Suppose supq z is attained at some point xg. If xg € 0Q,
z is bounded. If xp is an interior point, by a rotation of axes we suppose |Du| = u
at xo. Then by the approximation at the end of the section, we have,

0 2u1u1,- u%ui
TAd=T0 T M1+e’
2 2 2
uiu uiujul;
0> z;>2 ””+2 _ gttty +0(1+0) 1’
e 10 u

at xg. From the first formula we have

u? '
ul=—-—, wu; =0 i>1.
u

N

Hence by a rotation of axes we may suppose furthermore that the Hessian matrix {u;;}
is diagonal at xo. Differentiating Eq. (6.1) gives

.. u
> i =+ (p -1 at x, (6.6)
g u

i
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where {u'/} is the inverse of {u;;}. Hence

0> Z utlz

2 4
= (& _pl ’ﬂ_ S
_2u9(g +(p 1>u> F2 0=+ 00+ )

2
up g1
= Zu— =+ m(zp (n+ 1)0),

2
uy

where we have used the estimate u;; = g;. When 0 < (0, %), we obtain z(xq)

<C. O

Let h(r) = sup{u(x) : |x| = r}. From Lemma 6.1 we have h’gChf’/z. Hence by
h(0) = 0 we have h(r)<Cr2/(2—9), namely

u(x) <Clx|¥ @0, 6.7)

It follows that when p > 0, the solution u is C'* smooth near Z for o € (0, 7= 9) If

p > %, we can choose 0 = 1.

Next we consider the case —n + 1 < p < 1. Let K be the convex body determined
by h and D the projection of K on {x,+; = 0}. Let v be the Legendre transform of u.
Then v is defined in D, and the graph of v is the lower part of JK. Furthermore, v
satisfies

det D*v = Z(Dv)(Z; xjvi — v)' 77, (6.8)

where g = 1/g. By choosing proper axes we may also suppose that v>0, and that
v = 0 at the origin. When —n 4+ 1 < p < 1, we have a similar Cl% estimate for v.

Lemma 6.2. Let v be a non-negative solution of (6.8) with v(0) = 0. Assume g is
Lipschitz and positive. Then for any 0<1, 0 € (0, %), we have the estimate

|Dv)?
=3

<C near 0. (6.9)

Proof. The proof is similar to that of Lemma 6.1. Suppose z attains its maximum at
some point xog € Q. Then at xo we have by choosing a proper coordinate system that

2
v = g UT', vy; =0 for i > 1, and (D?v) is diagonal at x¢. Instead of (6.6), we have
XkV1k
Z v'vii = (log )1 + (1 — p) ——— at xo,

Xjv;j — v
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where

~ - . 0v?
(log@) = _ (log @)y, v1j = (og )y
J

Hence at xo,

ii
Vv =

N

v(xiv; —v)

~ v12 x1v12
(log &), > +d-p—-—).
Hence we have
0> Z vz

2 2
V1 ~. v X1V
0— ((logg)vl S+ d-p— )
v v

v(xjv; —v)
2 4
2——(n+4)6 +6(1+0)
2+9v11
X1V1 v% v%

= 00 - p))CiUi —vypltt * plt+o (2 —(m+ Do+ Hvl(logg)vl).

Note that at xg, xjv; = (x;v; — v) + v. We obtain

(1 — p)v v% v% N
0> xiv; —v pl+f + v1+0 (2= (n+ )0+ Ovy (log 2),)
vi -
> e (2= (n+ p)0+ 0vi(log 2)v,)

as p < 1 and v>=0. Hence z must attain its maximum on the boundary 0Q if we first
choose 0 > 0 small. It follows that v is C"* smooth for some « € (0, 1).

To prove (6.9) for any 0 € (0, - +P) 0<1, it suffices to consider the supremum
supz(x) in the domain {v < J} for some é > 0 small, such that v; is sufficiently
small. We again conclude that z attains its maximum on the boundary d{v < J}. Hence
Lemma 6.2 holds. [

Finally we prove part (c).

Lemma 6.3. Let u be as in Lemma 6.1. Suppose g € CV! and is positive. If p €
(’hLl n+ 1), then

|D*u|<C near O. (6.10)
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Proof. Let z =logugs + ID:IZ. Suppose sup{z(x) : ¢ e §" ! x € Q} is attained at x

and ¢ = (1,0,...,0). If xg € 0Q, we have z<C. Otherwise at xo we have

2
iy | Ul Uil
0=zi=—+ -

Ui u u?’
2 2 2 2.2
wuiyi o uyy; o 2uy 2ugugi; o duguiug; o uiui o 2uus
022”:__%_‘_ kz+ _ i _ k2 + k3z
ui uy, u u u u u

By a rotation of axes we may suppose (D) is diagonal at xq. Differentiating Eq.
(6.1) we have

2
y T wn o u
Z wuinn = u"wud; + Gog @) + (p— 1) <_ a _é> :

- u u
i

Hence we obtain

i 1 u? 2u;;
0> iz 2 CH(p—D|-— 5|+
Xi: U Zij (p )(u M2M11 u

2u u w2 2ulu?
+—"(g—"+(p—1)—")—(n+4)—’;+ e
u g u u u-ujj;

By Lemma 6.1, u,%/u is bounded. Hence we obtain ui;(xg)<C. [

For estimate (6.10), one may also work on Eq. (0.1) and use the auxiliary function
2
z =log(hgs +h) + %, so that the proof of parts (b) and (c) is independent of part
().
In the above proofs one needs to use approximation by smooth solutions. For this
purpose one chooses a small constant 6 > 0 and consider the unique smooth, positive
solution us of

det D*v

(1= &g,
1 on od{u <1}

v

Note that in the above proofs, the assumption #(0) = 0 is not needed, rather one just
needs to assume the domain {u# < 1} is bounded. Therefore estimates (6.5) and (6.10)
holds for ugs. Letting 6 — 0, one obtains (6.5) and (6.10) for u. For estimate (6.9), let
us be as above and let vs be the Legendre transformation of us. Then (6.9) holds for
vs. Sending & — 0 we obtain (6.9) for v = lims_ vs.
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7. The centroaffine Minkowski problem

In his Erlangen programme F. Klein pointed out that geometry is the study of proper-
ties invariant under a group of transformations on the space. Thus for any transformation
group acting on the space there is a corresponding geometry. We shall use this point
of view to develop centroaffine geometry and interpret (0.1), p = —n — 1, that is,

f @)

s (7.1)

det(h;; + (3,‘jh) =

as the equation describing the Minkowski problem in centroaffine geometry.

To begin with let us examine the classical differential geometry of hypersurfaces.
It is the Klein geometry associated to the Euclidean group of rigid motions in R"*+!.
Let f: U — R"™! where U is an open set in R” be an immersion of a hypersurface
and let v be a chosen continuous unit normal vector field on the hypersurface. The
immersion and the normal vector field induce the Levi-Civita connection V and the
second fundamental form b on the hypersurface by the Gauss formula

DxY =VxY —b(X,Y)v X,YeTU, (7.2)

where D is the flat connection in R"T!. Notice that we have identified X with feX.
We also have the Weingarten equation

Dxv = —SX, (7.3)

where S defines the shape operator. It is well known that the Levi-Civita connection is
uniquely determined by the first fundamental form, g;;, as written in local coordinates,
and S = g”‘bkj. We may take the first and second fundamental forms as the basic
geometric data in classical differential geometry. By cross differentiating (7.2) and
(7.3) we obtain the following two compatibility conditions, namely, Gauss Equation
and Codazzi—Mainardi equation,

R(X,Y)Z =b(Y, Z)SX — b(X, Z)SY,
(Vxb)(Y, Z) = (Vyb)(X, Z),

where R(X,Y) =VxVy—VyVyx —[X, Y] is the Riemann curvature tensor. A classical
theorem of Bonnet states that any symmetric tensors g;; and b;; on U, where g;;
is positive definite, satisfying these two compatibility conditions, must be locally the
first and second fundamental forms of an immersion. Furthermore, the immersion is
uniquely determined up to a rigid motion.

In [NS] Nomizu describes a new approach to affine geometry which is in many ways
parallel to the above description of classical differential geometry. It also works well
for centroaffine geometry. To describe it again let f : U — R"*! be an immersion of a
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hypersurface X. Such an immersion may be called a parametrization of the hypersurface
X. The crux is to choose a suitable vector field on X to play the role of the Euclidean
normal. In a general setting, let G be a Lie group of transformations acting linearly
on R"*!. We call a transversal vector field 13  a G-normal vector field if (0.1) it is
defined intrinsically, i.e., independent of the parametrization, and (0.2) it is invariant in
the sense

Cr(f(x) =<&eor(8f(x)) Vg eG.

In centroaffine geometry the transformation group is SL(n + 1), which consists of all
unimodular transformations acting linearly on R"*!, and its natural objects are star-
shaped hypersurfaces. For any star-shaped hypersurface we can take the centro-affine
normal vector field to be the negative of the position vector, —X. As in (7.2) we use
it to induce the centroaffine connection V and centroaffine fundamental form A

DxY =vxY +h(X,YV)¢, &=-X. (7.4)
One can check that the Weingarten equation becomes
DXé = _Xv

so the shape operator is the identity. Since we do not have a first fundamental form,
we may take V and & as our basic geometric data. The compatibility conditions are

RX,.Y)Z=h(Y,2)X — h(X, 2)Y,
(Vxh)(Y,Z) = (Vyh)(X, Z). (7.5)
An additional quantity is the volume form w given by

(X1, .oy Xp) = det(fi X1, .\ FiXn, —X).

One can verify that V is torsion-free, and this is equivalent to
Vo = 0. (7.6)

It turns out that the triple (V, h, @) completely characterizes the immersion up to a
unimodular transformation. More precisely, let V be a torsion-free connection, h be
a symmetric tensor, and @ a volume form on U so that (7.5) and (7.6) are satisfied.
Then there locally exists an immersion f : U — R"*! and a parallel volume form 0
in R"*! so that V and h are, respectively, the centroaffine connection and fundamental
form of this immersion, and

(X1, ..., Xn) =0(fiu X1, ..., fuXn, —X).

Moreover, the immersion is unique up to a unimodular transformation.
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Having characterized centroaffine geometry locally, we consider its curvature. Recall
that in classical differential geometry of hypersurfaces the curvature of a hypersurface
is, roughly speaking, a function defined intrinsically on the hypersurface whose values
do not change under rigid motions. Furthermore, the expression defining the curvature
involves derivatives of the immersion up to second order. In general, let us call a
function defined intrinsically on the hypersurface a G-differential invariant if (0.1) its
values remain unchanged under any g € G, and (0.2) it is defined by an expression
which depends on the derivatives of the immersion up to some finite order. So, all
elementary symmetric functions of the principal curvatures, as well as those functions
obtained by covariant differentiating these functions and taking contractions are differ-
ential invariants for the Euclidean group. We understand that a curvature is a differential
invariant which has the least order in the derivatives. The order of derivatives in the
curvature usually depends on the dimension of G, and it increases with the dimension.
For example, the order of derivatives in the Euclidean curvature function is 2, but it
is 4 for affine curvature functions. The dimension of SL(n + 1) is n? + n, larger than
the Euclidean group which is equal to %(n + 1)(n +2) +n + 1. It is remarkable that
it has a curvature function of order 2.

Proposition 7.1. Let f : U — R"! be a star-shaped immersion. Then

deth(X;, X;
ELCUE SN Xi=f*<a>,

oX1, ..., X’ 0x;
is an SL(n + 1)-differential invariant.

Proof. From (7.2) and (7.4) we have
b. .
Letting g;; be the first fundamental form of X, we have

deth[j = mdetgija

where K is the Gauss curvature of X. On the other hand,

(X, ..., X, =det(Xq, ..., X, X)
= (X -v)|X; x--xXyl.

Recall that X x --- x X, is defined by

(X1 x - x Xy, v) =det(Xy, ..., X;,,v)



76 K.-S. Chou, X.-J. Wang/Advances in Mathematics 205 (2006) 33-83
for all v. We may also assume

X1 X x Xy,
V= ——.
[ X1 x - X Xy

Using the formula
detg;j = X1 x -+ x X, 1%,

we obtain

K

This formula shows that C is intrinsic on the hypersurface. Now, under a unimodular
transformation A, X goes over to X = AX. We have, in obvious notation,

bij = —(¥, Xij)

= fdet(f(],...,f(n,f(ij)
| X1 x -+ x Xy

| X1 x - x X,
= — = bij,
| X1 x - x X,

det 3 X1 x Xl )2
etgij = | = =— detg,-j

|}21X~--X}2n|
and
~ X1 x---xX
Xopo Ko Xl
X1 x -+ x Xyl

Therefore C = C. O

Formula (7.7) shows C is equal to K/h"™> where h is the support function of X.
The centroaffine invariance of C was first discovered by Tzitzéica [T] in 1908, and
rediscovered by Loewner—Nirenberg [LN]. In texts on affine geometry, for example,
[NS], usually it is called the affine distance. However, in the context of centroaffine
geometry, we prefer to call it the centroaffine Gauss curvature.

Now, we can formulate the centroaffine Minkowski problem as the exact analog of
the Euclidean Minkowski problem.

Given a positive function f on S", find necessary and sufficient conditions on f so
that it is the centroaffine Gauss curvature of a convex, closed hypersurface containing
the origin as a function of its centroaffine normal direction.
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In fact, from the above discussion the natural objects in this Minkowski problem
are star-shaped hypersurfaces containing the origin in their interiors. However, to avoid
working on an equation with mixed type (see (7.8) below) and to link the problem to
(0.1) for critical p we restrict ourselves to convex hypersurfaces. To write down the
equation for this problem we let X = {p(x)x : x € S"} be the solution hypersurface.
Then we have

= px — e’ VipVx),

Vo2 +1Vpl?

X-v=px)x-v

02

VoE+ vl

gij = p’eij + VipVip

and

1
bij = ——=————=(—pV;Vjp +2V;p¥p + p*ei}),

VpE+1Vpl?

where e;; is the standard metric on the sphere. So p satisfies

det(—pV;Vip+2V;pVp+ Pzeii) _

2—4n
. 7.8
deter, P (7.8)

To compare (7.8) with (7.1) we let h(x) = p_l(x) be the support function of the
polar body of X. By a straightforward computation we have

V,‘thh + hzeij
gij = T
and

1
bij = —(Vivj'h —I—heij).

hy/h? + |Vh|?

So, in terms of A, (7.8) becomes (7.1). We conclude that the polar body of the convex
body determined by the solution of (7.1) solves the centroaffine Minkowski problem.
Hence in the convex category the centroaffine Minkowski problem is equivalent to the
solvability of (7.1).
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Now, we study the invariance properties of this equation. First of all, any unimodular
transformation gives a projective transformation on S”. Indeed, let g € SL(n + 1), we
define ¢, : §* — S§" by

gx
Pg(x) = —.
¢ |gx|
Since detg = 1, it is clear that the correspondence between g and ¢, is one-to-one.
We call the Lie group {¢, : g € SL(n+1)} the projective group on S". One can easily
verify that it is isomorphic to SL(n + 1), 1.e., @, @g, = @, ,,- The Lie algebra of the
projective group, when regarded as vector fields on S”, are of the form

o fylu=1,...,n+1,

0
(Aoc[fx,[f — Ai#x,lxﬂxa) -,
Oxy

where the matrix (Aaﬂ) € sl(n+ 1), ie., tr A = 0. Unimodular transformations also
induce projective transformations on R” when it is viewed as a tangent space of S”".

Let us focus on R" = {(x1, ..., Xn, Xp+1) : Xp41 = —1}. For any g € SL(n+ 1), we set
aijxj —bi .
x)=———, xeR"
l//g( ) d— Ci Xi
where g = (a“/g), and aj,4+1 = bj, apy1; = ¢j and api1,41 = d. Its Lie algebra

consists of vector fields of the form

0
(Aijxj_Bi‘i‘ijjxi_Dxi)a ZAii“rD:O.

i b
Let 7 be the sterographic projection from the south hemisphere to R"

Xi

n(x;) = .
' [x41]

One can easily verify that o9, = ¢, o 7.
The projective group also acts on functions defined in $” and R". Let f be a function
on R"™ ! We let

fe(x) = f(gx) geSLn+1).

For any function f in S” we extend it to be a function of homogeneous degree 1 in
R+ So

fo) = f(gx)
= lgxlf (@),
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is the rule of transformation on S”. Similarly, when restricted to R" = {x,+; = —1}
we have

fe(x) = (cjxj —d) f(fgx).

Let p be any positive function on S”. Proposition 7.1 and (7.7) show that, for any
projective transformation ¢,,

2 det(—=pViVp +2V;pVp + peij)
g d
ete;j

a2 det(—=PViV P +2VipV D + e ()
=p d p
ete;j (x)

where x = ¢,x and p = p,(x). Letting h = 1/p, we then have
pt? det(h;;j + 0;;h) = ht? det(ﬁi/’ + 5,‘/‘};).

So, we have the following invariance properties of (7.1): Let & be a solution of (7.1).
Then h = hg(X) solves

det(flij + 5,-]-}1) = f((]ﬁ;l)?)fl_n_z.
Now, we prove Proposition F.

Lemma 7.3. For any function u defined in R",

62
79w+ 0 det D2+ div(éu det D2u) =0, (7.9)
5)6,'6)61'

where & = Cixjxp+(Akj—0kjD)xj—By, Aijj+D =0,0 =Cjx;—D, Q = ou— g

and c;j is the (i, j)-entry of the cofactor matrix of D?u.

Proof. Keep using the divergence free property c;; ; = 0 and cjxuij = 6;;, we have

2
0
—Qci/u + Qdet D*u + div(¢u det D*u)
axl‘ax]‘ ’
_ . o o . k k.. k.o k.o .
= (0-1/’4 +ojuj+oju; +ouj; — é,‘juk - éi Ukj — éjukz - ¢ ukz./)uct/
+ (ou — Euy) det D*u + (div E)u det D*u + E'u; det D*u

k
+ Stucijuiji
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= nou det D*u — (div &)u det D*u + ou det Du

=0. (]

Integrating (7.9) over Bgr = {|x| < R} we have
/ (Qijciju + O det D2u + div(Cu det D2u)> dx =0.
Bg
Using ¢;j,; = 0 we obtain, after performing integration by parts,

n+1) | OdetDu
Bpr

= —/ (g-v)udetDzu—i- Qcijujvi —/ Qicijvju. (7.10)
0BR 0BR 0BR
When h satisfies (7.1), its restriction to {x,+; = —1}, u, satisfies
w2 det D*u = f(x),

where f is regarded as a function of homogeneous degree 0. We have

1 k
(Gu—fkuk)f(x) =/ (o— div ﬁ) /o &ho1
Bg

un+2 n+1 M"+1 Bx n+1 un—l—l

Bpr

N / e fx)

B N+ 1 w2’

Hence

fkf ! = (& - v)udet D*u + Qciiuivi — Qiciiviu
Kt BR o T ey T

[ (5.v)unf+2, (7.11)
R

Bpg

4

Using the sterographic projection the integral on the left-hand side of this identity
becomes

1
/I}R(Véf)m,

where E‘R = {x € §", |n(x)| < R}, and the boundary integrals are over circles on S".
As R — oo, these circles tend to the equator.
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Similar consideration can be applied to the tangent space of S” at the north pole,

and the resulting identity is similar to (7.10). By adding up these two identities and
then let R — oo, the left-hand side becomes

1
/;n(véf)w

and the right-hand side would become zero. To see how the boundary terms cancel out
each other let us look at

/ (¢ - v)udet D*u ds.
0BR

We have

_ Aijxjx,- — Bix; + ij]'|x|2 — D|)C|2
x|

&

_Aijpipi (x4 Bipi pa1 (1 + [x[H)—=Aug1j pj prsi (1 + |x|P)[x[*—D|x|?

3

|x|

where n(p) = x,

wdet D2u = (1 + [x[*)™"T hdet(hi; + hd;))

and
ds(x) = (1 + |x)"T ds(p).
Therefore,
i /' (p)
lim (f~v)udetD2uds:—/ Apr1ipi————ds(p).
R—00 Jopg {Xn41=0} T E 1 ()

On the other hand, the sterographic projection from $" to {x,11 = 1} is given by
n(p) = pi/Pn+1. Hence

R—o00 Jopg

. f(p)
lim (é-v)udetDzuds=/ Aps1ipi————ds(p).
{xn+1=0} I hrtl (p)

So they cancel each other. Similar cancellations hold for other boundary integrals. The
proof of the proposition is completed.
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From the discussion of the subcritical case in Section 5 one can show by approxima-
tion that (7.1) is solvable when f is invariant under certain discrete groups of rotations
on the sphere. For example, when the orbit of some point under the group actions has
non-empty intersection with any open hemisphere, any subcritical approximation cannot
collapse or concentrate, and so it must subconverge to a solution of the critical case.
When n = 1, some sufficient conditions for solvability without symmetry conditions
on f can be found in [ACW]. In this paper one can also find some further discussion
on the obstruction.
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