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Abstract

We consider on arbitrary Riemannian manifolds the Leibenson equation
6{& = Apuq.

This equation is also known as doubly nonlinear evolution equation. It comes from
hydrodynamics where it describes filtration of a turbulent compressible liquid in porous
medium. We prove that that, under optimal restrictions on p and ¢, weak subsolutions
to this equation have finite propagation speed.
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1 Introduction

We are concerned here with a non-linear evolution equation
Oru = Apu (1.1)
wherep > 1, ¢ > 0, u = u(z, t) is an unknown non-negative function and A, is the p-Laplacian

Apv = div (|VolP72Vo).

Equation (1.1) was introduced by L. S. Leibenson [31, 32] in order to describe filtration of
turbulent compressible fluid through a porous medium. The physical meaning of wu is the
volumetric moisture content, i.e. the (infinitesimal) fraction of volume of the medium taken
by the liquid. Parameter p characterizes the turbulence of a flow while ¢ — 1 is the index
of polytropy of the liquid, which determines the relation PV9~! = const between volume V
and pressure P. The equation (1.1) is frequently referred to as a doubly non-linear parabolic
equation.

The physically interesting values of the parameters p and ¢ are as follows: % <p<2and
g > 1. The case p = 2 corresponds to laminar flow (=absence of turbulence). In this case
(1.1) becomes a porous medium equation Jyu = Auf, if ¢ > 1, and the classical heat equation
Ou = Au if g =1.

However, from the mathematical point of view, the entire range p > 1,¢q > 0 is interesting.
For this range, G. I. Barenblatt [6] constructed spherically symmetric self-similar solutions
of (1.1) in R™, that are nowadays called Barenblatt solutions.

Assume first that ¢(p — 1) > 1. Then the Barenblatt solution is given by

P\
1 x p—1
u(x,t) = B (C —x <t’1—/L> ) , (1.2)
+

where C' > 0 is any constant, and

-1 —1)—-1__ 1
—p , = —q(p ) ﬂ p—1, (13)
qlp—1) -1 pq
The parameter 3 determines the space/time scaling and is analogous to the notion of a walk
dimension, known for diffusions on fractals.

B=p+nlglp—-1)—-1], 7=

Clearly, for the Barenblatt solution (1.2), we have
w(x,t) =0 whenever |z| > ct'/?,

where ¢ is a large enough constant; thus, u(-,¢) has a bounded support for any ¢ > 0. One
says in this case that u has a finite propagation speed.

Assume now that g(p — 1) < 1. In this case v, > < 0, and the Barenblatt solution is given by

a similar formula
P\
Hn=—(c+ 2] )7
u(z, )_W | | 11/8 :
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In the borderline case ¢(p — 1) = 1, the Barenblatt solution is given by

1 €T P
u(z,t) = Wexp (—C <t’1—/‘p> ) ,

where ¢ = (p — 1)2p_ﬁ. Hence, if ¢(p — 1) < 1, then u(x,t) > 0 for all z € R™ and ¢ > 0,
that is, u has an infinite propagation speed.

In the present paper, we prove the finite propagation speed for solutions of the Leibenson
equation (1.1) on arbitrary Riemannian manifolds, under the optimal assumption

qlp—1)>1. (1.4)

We understand solutions in a certain weak sense (see Section 2 for the definition). It is worth
mentioning that existence results for weak solutions of (1.1) were obtained in various settings
in the euclidean case in [4, 5, 8, 9, 30, 34, 37, 41] and on Cartan-Hadamard manifolds for the
porous medium equation (p = 2) in [23].

The main result of the present paper (cf. Theorem 5.1) is as follows.

Theorem 1.1. Let M be a geodesically complete Riemannian manifold. Assume that (1.4)
is satisfied and let u be a bounded non-negative solution to (1.1) in M x Ry with an initial
function ug = u(+,0). If ug vanishes in a geodesic ball By of radius R then

1
u=0 in §BO X [O,to],

where

—lg(p—1)—1
to = R [uol |2

and n > 0 depends on the intrinsic geometry of By.

Hence, the solution u has a finite propagation speed inside By, and the speed of propagation
is determined by the geometry of By via the constant 1. As a consequence, we obtain the
following result (cf. Corollary 5.2).

Corollary 1.2. Assume that K = suppug is compact. Then there exists an increasing
continuous function r: (0,T) — Ry for some T € (0, 00| such that

suppu(-,t) C Ky for allt € (0,T), (1.5)

where K, = {x € M : d(z, K) <r} denotes the closed r-neighborhood of K.

The function r(t) is called the propagation rate of u. Hence, u has a finite propagation speed
up to a certain time 7.

Let us emphasize that these results are valid for an arbitrary geodesically complete Rieman-
nian manifold, and the property of finite propagation speed depends on the local structure
of the manifold. In particular, this is reflected in the fact that the value of 7" in (1.5) may
be finite. It is an open question whether one can take T' = oo on any geodesically complete
manifolds.

In order to obtain a more detailed quantitative information about the propagation rate r(t),
one has to impose some restrictions on the global geometry of M, which may also help to
ensure that 7' = co. For example, we prove the following result (cf. Corollary 5.3).



Corollary 1.3. Let M be geodesically complete and non-compact. Assume that, for some
xg € K and all large enough r,

. c
RZCC?’B(IEQ,T‘) > %

where ¢ > 0. Let u be a bounded non-negative solution in M x Ry with the initial condition
u (-, 0) = ug; set K =suppug. Then, for all t > 0,

suppu(-,t) C Koy,

where the constant C' depends on ||uo||; , P, q,n, c.

Let us emphasize that in this case the solution has a finite propagation speed for all ¢t > 0,
that is, T = oco.

Let us recall some previous results about finite propagation speed of solutions of (1.1). Con-
sider first the special case ¢ = 1 when (1.1) becomes the parabolic p-Laplace equation

O = Apu. (1.6)

In this case the condition (1.4) amounts to p > 2. The aforementioned results of Theorem
5.1 and Corollaries 5.2, 5.3 were proved for the equation (1.6) by S. Dekkers [14]. In fact, the
finite propagation speed was deduced in [14] from a certain non-linear version of the mean
value inequality for solutions. We have borrowed this approach from [14], although the proof
of the crucial mean value inequality in our case is carried out in an entirely different way.

Related results from the theory of the p-Laplace equation can be found, for instance, in
[15, 17, 27, 28].

Consider now another special case p = 2 when (1.1) becomes the porous medium equation
Oru = Auf. (1.7)

The condition (1.4) amounts in this case to ¢ > 1. A finite propagation speed for solutions
of (1.7) in hyperbolic spaces was proved by Vazquez [43], in Cartan-Hadamard manifolds by
Grillo and Muratori [22] and in manifolds with Ricci curvature bounded from below by De
Ponti, Muratori and Orrieri [13].

Some related qualitative properties of solutions of (1.7) were proved in [11] in the setting of
compact Riemannian manifolds, in [3, 7, 11] for solutions in R™, and in [19, 42] for solutions
in bounded domains in R™ with Dirichlet boundary condition.

In the general case, when p > 1 and ¢ > 0 satisfy (1.4), a finite propagation speed for solutions
of (1.1) was proved by Andreucci and Tedeev [2], under the hypothesis that the underlying
manifold M satisfies a certain isoperimetric inequality; for example, the latter is the case when
M is a Cartan-Hadamard manifold. However, the hypothesis about isoperimetric inequality
fails on general manifolds of non-negative Ricci curvature that are covered by our Corollary
5.3.

See also [35, 38, 40] for other results about the asymptotic behaviour of solutions of (1.1).

The structure of the paper is as follows. In Section 2, we define the notion of a weak solution
of the Leibenson equation (1.1) and introduce the time mollification, which is then used to
prove a Caccioppoli type inequality for weak subsolutions (Lemma 2.6). This inequality is
one of the ingredients of the proof of the central technical result of this paper — the mean
value inequality for subsolution that is proved in Section 4 (Lemma 4.3). Another ingredient
for the proof of the mean value inequality is introduced in Section 3 (Lemma 3.1)



Using Lemma 4.3, we prove in Section 5 our aforementioned results about finite propagation
speed.

Let us make some comments on the mean value inequality of the key Lemma 4.3. It says the
following. Let g(p — 1) > 1 and let u be a non-negative bounded subsolution of (1.1) in a
cylinder

Q = B x [0,1]
where B is a precompact geodesic ball in M. Assume that u (-,0) = 0 in B. Then, for the
cylinder

Q= %B % [0,4]

and for any large enough constant ¢ > 0, we have

< CSB ﬁ q(p—gl)—l
lell e < ( tisy ) Nullzmigy Tellioay:

where C' = C (p,q,v,0). Here Sp and v are positive constants that depend on the intrinsic
geometry of the ball B, namely, on the Sobolev inequality in B (see Section 3).

Although the proof of Lemma 4.3 follows the classical Moser iteration argument [36], it has
certain peculiarities due to the non-linearity of the equation, which is worth mentioning here.
We consider a shrinking sequence of cylinders {Qy}5-, interpolating between Qy = @ and
Qo = @', and first prove that

/QHl (1Y) <C(-) (/Qk uU) o , (1.8)

for some ¢ > 1 and v > 0, where v come from the Sobolev inequality in B and “--” stands

for some terms that are unimportant for the present discussion (see Corollary 4.2 for details).

In the classical Moser argument, one proves (1.8) first for ¢ = 2 and then applies this
inequality also to u?/? with any o > 2 because u°/2 is also a subsolution. This allows to
set in (1.8) 0 = 2(1+ 1), reiterate (1.8) and to reach in the limit [ull o @y as k — oo.
However, in our case this trick does not work as the powers of a subsolution are not necessarily
subsolutions. Hence, we need to prove (1.8) directly for any o and to compute carefully the
constant C' = C(o) in (1.8). It turns out that C ~ ¢(~P)* and, surprisingly enough, this
power growth of C' with o still allows to complete the iteration argument and to obtain (1.8).

Note also that similar mean value inequalities for subsolutions of the p-Laplacian (that is, in
the case ¢ = 1) were proved in [16, 18] in R™ and in [14] on manifolds. However, those proofs
were carried out in an entirely different way by using instead of the powers of u the functions
(u—a) o that are subsolutions of the p-Laplacian for any a > 0. However, that approach does
not work for the general equation (1.1) because (u — a), is not a subsolution in this case.

For mean value inequalities in various settings see also [1, 21, 24].

2 Weak subsolutions

2.1 Definition and basic properties

We consider in what follows the following evolution equation on a Riemannian manifold M:

Oru = Apuf. (2.1)



By a subsolution of (2.1) we mean a non-negative function v satisfying
O < Apu (2.2)

in a certain weak sense as explained below.

We assume throughout that
p>1 and g > 0.

Set
d=(p—-1)qg-1
Later we will assume that ¢ > 0.
Let p denote the Riemannian measure on M. For simplicity of notation, we frequently omit

in integrations the notation of measure. All integration in M is done with respect to du, and
in M x R — with respect to dudt, unless otherwise specified.

Definition 2.1. Let Q be an open subset of M and 0 < T' < oo and set Qp = Q x [0,7).
Then we call a non-negative function u = u(z,t) a weak subsolution of (2.1) in Qrp, if

€ 8, qy(Qr) = C ([0,T); LX) N {ul € LV

loc

(10,7 (@)} 2.3

and (2.2) holds weakly in {27, which means that for all 0 < ¢; < t3 < T, and all non-negative
functions

b € Tpg(r) = W52 (10.7): 12() 0 1, (10,7 W3 P(9)) (2.4)
we have
to to
[/ uw] +/ / —udpp + |Vul|P=2(Vul, Vip) < 0. (2.5)
Q t1 t1 Q

Weak supersolutions and weak solutions of (2.1) are defined analogously. Note that the notion
of weak solutions is standard (see [17, 26]).

If u € S 4(Q2r), we define

1,1—q q
TV (u), u>0,
Vu.—{o’ u=0.

Remark 2.2. It follows from (2.3) and (2.4) that the integrals in (2.5) are finite. Indeed,
we have by Holder’s inequality

/ [ v i, vw\</ [ vatiwu
<([ frowanr) ™ ([ fror)

Definition 2.3. Let u = u(z,t) be a measurable function in Q7 and u(-,0) = up. Then we
define, for h € (0,T),

t
ul(-,t) = 1/ ey (., 5)ds
h Jo

and

t
up (1) = e ug + %/ e/ Py (-, 5)ds.
0



The properties of u" and wy, in the following Lemma are proved in Lemma 2.2 in [29] and in
Lemma B.1 and Lemma B.2 in [10].

Lemma 2.4. Let p > 1 and suppose that w € LP(Qr). Then
™| o) < lull Lo

and
lunll o) < ullLo@r) + 5P |uol| Lo (),

Moreover, u" — w and up, — u in LP(Q7) as h — 0 and
1
Opup, = E(u —up) € LP(Qr). (2.6)

Lemma 2.5. Let Q be a precompact open subset of M and u = u(x,t) be a bounded weak
subsolution of (2.1) in Qp. Then

[ [ @+ (vup-2vut v <o, 27)
0 Q
for all 7 € (0,T) and ¥ € LP ([0,7]; WOI’Z’(Q)) N L2(,).

Proof. Let us first proof (2.7) in the case when v is a non-negative smooth function vanishing
on the boundary 9 x [0,7]. Fix some s € (0,7). By (2.5) with ¢t; = 0, to = 7 — s and
Y =(x,t+ s), we have

[/ u(z, t)(z, t + s)du} —|—/ / —uahy + |Vud|P~2(Vud, V) dudt < 0.
Q 0 0 Q
Multiplying both sides by h~'e~*/" and integrating over [0, 7] with respect to s, we get
1 (7 1 (7
—/ / e Mu(z, T — s)(x, 7)duds — —/ / e Mg (2)(x, s)duds
hJo Ja hJo Ja
1 T T
+ E/ / / e (—u(z, t — )Y, + |[Vu(z, t — s)P~2(Vu(z, t — s), Vip))dudtds < 0.
0 Js JQ

Noticing that
1 T
—/ e~y — s)ds = ul (-, 7)
h Jo

and
%/0 /S e_s/hu(-,t—s)dtds:/o ul (-, t)dt,
we deduce
B —7/h _ i ’ —s/h
/Quh(x,T)@/J(x,T)du /Qe uo(x)Y(z, 7)dp /ng(:c) (h/o e Qp(:v,s)ds> du

+ / / e Mugdppdpdt — / / upOppdpdt + / / (IVu!P~2Vui)h, V) dudt < 0.
0 Q 0 Q 0 Q

By partial integration and using u(-,0) = ug, we have

/Quh(:L‘,T)@ZJ(x,T)dp—/OT/Quhaﬂ/Jd,udt:/Quo(x)i/)(x,())du—l—/OT/Q(8tuh)¢dudt



/OT/Qe_t/huoatwdﬂdt: [/Q e~ Mg ()b (, 1) du] / / o 1)yt

:/Qe_T/huo(x)dJ(:z:?T)du—/Quo(x)w(ﬂz O)d,u-i-/ﬂ uo(x) (ﬁ/o e M (x, t)d )du,

which implies (2.7).

Let us now prove (2.7) when ¢ is in the class as in the statement. By Lemma 4.3 in [33],
there exists a sequence {1, }?11 of smooth functions such that 1; — 1 in L? ([0, Tl; WO1 P (Q))
as j — oo. This implies that, by Lemma 2.4 and Hoélder’s inequality,

! q|p—2vy,, 41" AN ’ q|p—2v7,,491h i 0.
AbmwwmwpééwwvwmmW -

Therefore, it remains to show that

| [ @iy = [ [ @ asi— . (28)

If p > 2, we have ¢; — ¢ in L%(QT) since 2 is precompact and dyup € LP(£2;) by (2.6),
which implies (2.8) in this case. On the other hand, when 1 < p < 2, we have by the same
argument Jyuy, € Lﬁ(QT) and thus, (2.8) follows. This completes the proof of (2.7). m

2.2 Caccioppoli type inequality

Let € be a precompact open subset of M and 0 < T < co.

Lemma 2.6. Let v = v (x,t) be a bounded non-negative subsolution to (2.1) in a cylinder
Qp. Let n(x,t) be a locally Lipschitz non-negative bounded function in Qp such that n (-, t)
has compact support in Q for all t € [0,T). Fix some real X such that

A > max (2,14 q) (2.9)

and set o
c=A+6 and a=—. (2.10)

b

Choose 0 < t1 < to < T and set Q = Q X [t1,t2]. Then
to
{/ v)‘np] + 61/ IV (v*n)F < / [pv)‘np_latn + cou? |VnP|, (2.11)
Q t1 Q Q

where c1,co are positive constants depending on p, q, A.

In particular, if  does not depend on ¢, then

t2
[/ v)‘np] +01/ |V(vo‘n)|p§62/ v VP (2.12)
Q t1 Q Q

Proof. Consider the function ®,(u) = wa. Tt follows from \ > 1+ g, that % > 1, whence
®,, is a Lipschitz function on [0, supv?] and we obtain that v®(-,t) = ®,(v9)(-,t) € WHP(Q)



for all t € [0,T). Also, note that 0 > 1+ g+ (p— 1)g — 1 = pq, so that all integrals in (2.11)

are well-defined. Since v is a weak subsolution of (2.1), we obtain by (2.7),
| [ @+ (vorr-29u,vv) <o,
0 Jo

for all h € (0,T), 7 € (0,T) and ¢ € L ([0, 7); W&*’(Q)) N L2(Q,).
Claim:

to
[/ vknp] S/ — M|V [P72V0?, W (vAP)) + puPnP Lo
Q Q

t1

Let us consider, for v < 1(¢, —t1), the function

0, t <t

Lt—t1), th<t<ti+v,
0,(t) =1 1, t1+v<t<ty—v,

Lta—t), ta—v<t<ty,

0, t >ty

(cf. [33]). We want to show that, for all ¢ € [0, 7],

AL OMP (L 00,(8) € WP (9),

(2.13)

(2.14)

(2.15)

which will make this function admissible as a test function in (2.13). Using the function

A—1
®y_1(u) =u 7 , A > 1+ ¢ and the same argumentation as above, we obtain that v

WP(Q) and
V(A =@, (01 V(@) = (A = 1)g o@D g () = (X — 1) 2 V.
Hence, using this test function in (2.13),
/ dpopv™ 1Pl + <[]Vvq|p72Vvq]h, V(vAflnp))HV <0.
Q
Let us write
J R R R T L
Q Q Q
By (2.6), we see that
1
/ atvh(v)‘_l — v,);_l)npel, = E/ (v — vh)(v)‘_l — v,);_l)npel, >0,
Q Q
whence we obtain

/ Dyonv 10, + ([[Vo! P2V o], V(o> 1?))6, < 0.
Q

By using

A—1 c

(2.16)

to
A / Drvnv) P8, = / D, = [ / vznpey] —p / L / PO,
Q Q Q t1 Q Q

9



we get, since 0,(t1) = 0,(t2) =0,

—/Qvl/znpﬁtﬁl,</Q—A([]Vvq|p_2Vvq]h,V(UA_lnp)W,,—i—pv,)mp_lamﬁy. (2.17)

We now want to let h — 0 in (2.17) and apply Lemma 2.4 and then let v — 0 to obtain
(2.14). Note that |[Voi[P~1 € Lﬁ(Q), so that by Lemma 2.4, for h — 0,

[V P 2Vu?)" — [VolP2V?  in Li-1(Q).

Together with |V (v*~19P)|0, € LP(Q), we obtain

}llin% —)\([|Vvq|p_2Vvq]h,V(v)‘_lnp)wl,:/ M| VvIP~2V0e, V(0 1P)),,.
—vJQ Q

For the convergence of the remaining terms in (2.17), we will use the boundedness of v. Note
that by assumption v € L?(Q) whence Lemma 2.4 implies that v;, — v in L?(Q). Since the
function u +— u* is Lipschitz on any bounded subset of [0, 00), we get vy — v* in L?(Q) and
thus,

lim / pupnP L om, = / pu P oo, .
h—0 Q Q

The convergence

lim/ vﬁnpate,,:/v)‘npf)ﬂy
h—0 Q Q

follows by the same arguments. Hence,
—/ VP80, < / —\[|VoI P2V, V(X 1P)6, 4+ po P Lome,,.
Q Q

Sending now v — 0, we deduce (2.14).
We have

V(@ nP) = (A = DnPo* 2V + pP 1. (2.18)
Therefore, by (2.14) and (2.18), we obtain
t
[/ v/\np] i < / “A(\ = D2 DE=D e gy P \ppA @ DE=D gy Pt vy P!
Q Q

t1
+ / po P o
Q

= / A = D Np [Fo P 4 AppP DT [To P W Pt 4 po P o,
Q

(2.19)
Then by Young’s inequality we have, for all £ > 0,
oDl = (O (et (o))
/ 1
< e POV Prp + =0 VP, (2.20)
12

where p' = %. Combining this with (2.19), we deduce

to

/ A

[/ v/\np] </ AN —1—pe? )Up(o‘_l)|vv|p77p+g—fvo‘p|vn’p+pv’\np_18tn.
L t1 Q

10



Also,
IV (@) = ave "1 Vo + 0 nl? < 2 a? [VopureDyp 4 27 lyer [l
which implies that
(Vo PP DyP > 9172077 |V (v2n)|P — o Pu®P |V .

Therefore,

to
[/ v*np} S/ A\ =1 —pe? )21 PP |V (v0) [P
0 Q

t1

+/ A (()\ -1 —psp/) a P4 6%) v P| V[P + pornP~tom
Q
o [ WPt [ vrvar s [ g om,

Q Q Q

where
c1= A ()\ —1—pe? ) ol=pqP

and

02:)\<<)\—1—psp/>a_p—|—§p).

Hence, choosing ¢ small enough so that ¢; > 0, that is
psp/ <A—1,

we obtain (2.11). Finally, let us specify ¢; and ca. Let us choose € so that

/ 1
P =—(\=1
pe % )
that is
ca=A(A=1)27Pa"P. (2.21)

It follows that
e = AM-—1aP+r2
ep

(A 1)17/17’
Since » »
—+1 +1=p
2 p/(p—1)
we have
2P~ 1pp

(2.22)

which finishes the proof. m

11



Remark 2.7. For the future we need the ratio £2. It follows from (2.21) and (2.22) that

2 _op-1 ) 2
c1 A=1PPA(A=1)2-PaP
22p—1lgp
—op-1l 4 = 7
e

where we have used that ap = o. Since 0 = A + §, we obtain

221 (X +6)P

02 —1
2 _9p
C1 ()\ — 1)p
It follows that, for all A > 2,
2 <c
o D05

where C), 5 depend only on p and ¢ and does not depend on A.

Remark 2.8. Let us obtain an upper bound of ¢y. Using

o A+6
o= == —
p p
we obtain A ) A1y
1 -1 2P~
T30 T
AsA>2and A+ 6 > p > 1, it follows that
ey < CpsA?P. (2.23)

Of course, if p > 2 then ¢y is uniformly bounded by a constant C), 5 independently of A, but
if p < 2 then ¢y may grow with A as in (2.23).

Lemma 2.9. Let v = v (z,t) be a bounded non-negative subsolution to (2.1) in My, and
assume that M is geodesically complete. Then, for any A > max (2,1 + q), including \ = oo,
the function

t= v Ol

s monotone decreasing.

Proof. Let n(x,t) = n(x) be a bump function of some open geodesic ball B’ (see Section 3)
so that 1 has compact support in a larger ball B. Observe that the balls are precompact by
the completeness of M. By Lemma 2.6 we obtain from (2.12), for any 0 < ¢; <ty < T,

to
[/ vAn”] < 62/ 07 |Vnl?,
B t1 Bx[t1,t2]

for some positive constant cy. Therefore, sending B — M, we conclude as then n — 1 and

V| — 0,
to
S, =0
M t1

which proves the claim for finite A. The case A = oo then follows by sending A — co. m

12



3 Sobolev and Moser inequalities

Let M be a connected Riemannian manifold of dimension n. Let d be the geodesic distance
on M. For any z € M and r > 0, denote by B(x,r) the geodesic ball of radius r centered at
x, that is,

B(zx,r)={ye M :d(z,y) <r}.

Let B be a precompact ball in M. The Sobolev inequality in B of order p > 1 says the
following|: for any non-negative function w € T/VO1 ?(B),

(/B wpn)l/n < SB/BvaV’, (3.1)

where k > 1 is some constant and Spg is called the Sobolev constant in B. The value of k is
independent of B and can be chosen as follows:

i if n >
) 1In )
any number > 1, if n <p.

We always assume that Sp is chosen to be minimal possible. In this case the function B — Sp
is clearly monotone increasing with respect to inclusion of balls.

Dividing (3.1) by u(B)'/*, we obtain

1/k
<][ wm) < u(B)V Spf |Vul”, (3-3)
B B

where £’ = —£7 is the Holder conjugate of x and § denotes the normalized integral. It follows
from (3.2) that

z if >

™ In )

K =14 p b (3.4)
any number > 1, ifn <p.

Denoting by r(B) the radius of B, let us define a new quantity

JB) = —— (”(B VJ)M (3.5)

nw(B) \ Sg
so that (B
BB 0
and
(M(B)l/n’SB) 1/p _ T(Bi '
L(B) e

Hence, (3.3) can be rewritten in the form

(f 1w = LB ()™ .

It is clear from (3.7) that the value of x can be always reduced (by modifying the value of
«(B)). It is only important that x > 1. In fact, the exact value of x does not affect the
results, although various constants do depend on x.
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The constant ¢(B) is called the normalized Sobolev constant in B. It is known that if M is
complete and Riccip > —(n — 1)k for some k > 0 then

u(B) > ce~CnVhr(B), (3.8)

for positive constants ¢, C, (see [12], [20], [39]).

Let B be a precompact ball in M and Q = B x [0,7]. Assume that the Sobolev inequality
(3.7) holds in B with exponent k > 1, and let " be its Holder conjugate. Set
1 k—1

V —= — —
K/ K

Lemma 3.1. Let w € LP ([O,T]; Wol’p(B)) be a non-negative function. Then,

frsa( [l e

Proof. By the Holder inequality, we have, for any ¢ € [0, 7]

1/k 1/x’
/ p(14v) /wpwpu (/ wpn) (/ wpwe’)
B B B
1/k v
(L) ()
B B
1/k v
< </ wp”) sup (/ wp> ,
B te[0,T) B

where we have used that v’ = 1.

By the Sobolev inequality (3.1) we have

1/k
</ wp“> < SB/ |Vw|P.
B B
/ wPH) < Sp (/ |Vw|p> sup </ wp> .
B B t B

Integrating this inequality in t € [0, 7] gives (3.9). m

It follows that

4 Estimates of subsolutions

4.1 Comparison in two cylinders

Here we assume that
p>1 and d:=q(p—1)—12>0.

Lemma 4.1. Consider two balls B = B (x,r) and B' = B (z,r") with 0 < v’ < r, and two
cylinders
Q=Bx[0,7), Q=8 x[,1).

14



Assume that B is precompact. Let \ be any real such that
A > max(2,1+q). (4.1)

Set
oc=A+9.

Let v be a non-negative bounded subsolution of (2.1) in B x [0,T") for some T' > T, such
that
v(-,0)=0.

(2—p)v v
/ 2o+ < CSBU—lp (/ UU) </ v0+5> , (4.2)
/ (T _ T,)p( +l/) Q Q

where the constant C depends on p, § and v, but it is independent of o.

Then

Proof. As in Lemma 2.6, set a = %. Let n be a bump function of B’ in B. Recalling the
proof of Lemma 2.6, we see that v®n € L ([O,T’); W()l’p(B)>. Applying (3.9) with

loc

w = v

and using
wP = 7P,

we obtain that, for any ¢ € [0, 7T,

[ ortsmptien <5 ( / \V(v“n)\p> sup ( / n) .
Q Q tefo,r] \JB

By (2.12) we have

and

sup </ v)‘np> < 02/ v VP
te0,T] \/B Q@

Let us use the latter in the form
sup (/ v”#’) < C’z/ v |Vl
te[o,T] \J/B Q

N=c and o' =N +6d=0+9.

sup (/ v"np> SCIQ/ v |Vl?.

t€[0,T) B Q
/UU(1+V)77P(1+V) < SBC_Z/ 'U‘7|V77’p <C,2/ UU/ ]Vnp> .
0 1 JQ Q

Using that n =1 in B’ and [Vn| < —L5 we obtain

—r/

o(1+v) €2 (C/Z)V o o’ Y
/,v < SBCl —(r—r’)p(H”) Qv Qv .

15
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Then we have

It follows that



By Remark 2.7 we have
2
=<
o = p,0s
and, by the estimate (2.23) of Remark 2.8,
h < Cps (N) 7P = Cpso®?.
Hence, (4.2) follows. m

Corollary 4.2. Under the hypotheses of Lemma 4.1, we have

2—p)v ov v
/ e < P97 Ml (/ U”>1+ ! (4.3)
’ - (T _ T/)p(1+y) Q

where C' = C(p,d,v).

4.2 Mean value inequality

We assume here that p > 1 and § > 0.

Lemma 4.3. Let the ball B = B (xo, R) be precompact and T > 0. Let u be a non-negative
bounded subsolution of (2.1) in B x [0,T) such that

u(-,0) =0 in B.
Choose t € (0,T) and set
Q=Bx[0,] and Q = %B < [0.4].
(see Fig. 1). Then, for any large enough o > 0, we have

CSp \#, b
lullieien < (i) Wellmioy Nl (1.4)

where C' = C (p,q,v,0).

Figure 1: Cylinders @Q and Q’

Proof. Consider a sequence of radii

1
TE = <§ + 2_k_1) R

16



so that ro = R and 1 \, %R as k — 00. Set

By = B (xo,7%), Qi = By x[0,1]

so that
By = B, Qo=Q and Qu:= khm Qr = Q/
(see Fig. 2).
{
’ b
Y
Figure 2: Cylinders Qy
Set also
or=0(1+ V)k
and
Jp = / u’k.
Qk
By (4.3) we have
(2—-p)v ov
Tosr < CSp.oy " ullzoe 0) 140
C2) (14 ) CPV DS lul| 7% )
< J +v
Rp(1+v) k

ko—1 71+v
< A%O J,;r ,
where
A= 2005 (1 4 )@ P >

and 5

_1 o
o = Rp(1+v) ’

where we have absorbed o2~ into C.

By Lemma 6.1 (see Appendix), we conclude that

I < ((Al/”G_l)l/V J0>(1+u)k <A_1/”@> 1/v

(4v)k—1 7(1—&-1/1/)":—1 J(1+V)k

=A 2 0O 0

17



It follows that

1 _ _ 1
</ u0k> o < AT L gl </ uf’> /U.
k Q

As k — oo, we obtain

a1
||U||Loo(Q/) < Aa?©7 oy HUHLG(Q)

1
a_ (CSB HUH(SL%O o\”
— Anr <—< S I s

Rp(1+v)
CSg v, &
) HUHLoo(Q) [ull o) -

where A/Y was absorbed into C. m

Remark 4.4. Clearly, (4.4) implies

1
CSp \ 1 148
lullimin < (e ) @B lull g, (45)

5 Finite propagation speed

In this section we assume that M is geodesically complete. In particular, all balls are pre-
compact. We assume here that
p>1 and 6> 0.

5.1 Propagation speed inside a ball

The following theorem implies Theorem 1.1.

Theorem 5.1. Let u be a bounded non-negative subsolution of (2.1) in Mp with the initial
condition u (-,0) = ug. Let By = B (xg, R) be a ball such that uop = 0 in By (see Fig. 3). Set

to = mu(Bo)R” [[uol| ;% ) A T (5.1)

where 1 is a sufficiently small positive constant depending only on p,q,v and t(By) is the
normalized Sobolev constant defined in (3.5). Then

1
u=0 n §BO X [O,to].

Figure 3: The support of ug

18



Proof. Set r = %R and fix for a while a point x € %Bo so that B := B (x,r) C By. Fix also
some ¢ € (0,7) and set

Qk — 2*kB X [O,t] and Jk = ||U’HL°°(Qk)
(see Fig. 4).

Figure 4: Cylinders Qg

Choose and fix o large enough as it is needed for Lemma 4.3. Then, by (4.5), we have

1

CSy-ip o k)7 142
Jk+1§<m> (W(Q B)) Ji

1
p(1+v) CSB ov 1 =
< Qk ov <W> (t,U,(B))U Jk: .

Observe that, by (3.6) and 1 = «/,

v p/v
() ) = Rp(lyfj(BMB)MB) -
so that
i1 < kBT <L(§;tRP> ;Jré
= Akt
where d p(14v)
w = p A=2"o
and

o = <a<§>tRp);

Ot <A e (5.2)

By Lemma 6.1, if

then, for all £ > 0,
Ji < AR g4 (5.3)

The condition (5.2) is equivalent to

1
Ct 4
<A—1/w —w
(i) =47
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that is, to
t < C NW(B)RPJ;®, (5.4)

where A is absorbed to C'. Since, by Lemma 2.9,
Jo = llull oo () < luoll oo (ar
the condition (5.4) is satisfied for ¢t = g, where t( is determined by (5.1) with n = C~1.

Hence, for t = to we obtain from (5.3) that, for any k,
1l oo (2-# Bx[0.) < AT g | o -

For any k, we cover the ball %Bo by a countable (or even finite) sequence of balls B (x,-, 2"“7“)
with z; € %Bo. Since for all ¢

1l oo (B(ar2-4r)x[0.) < AT g oo

we obtain that
—k
HUHLOO(%BOX[OJ}) < ATH [[uol[ oo -

Finally, letting k& — oo, we obtain that u = 0 in %Bo x [0, ], which was to be proved. m

5.2 Propagation speed of support

As above, we assume here that
p>1 and 6> 0.

For any set K C M and any r > 0, denote by K, a closed r-neighborhood of K.

Corollary 5.2. Let u(x,t) be a non-negative bounded subsolution of (2.1) in M x R4 with
the initial function ug = u (-,0). Assume that the support K = suppug is compact. Then
there exists T > 0 and an increasing continuous function p : (0,T) — Ry such that

Supp u ('7 t) - Kp(t)
for all t € (0,T) (see Fig. 5).

Figure 5: The support of wu(-,t)

Here T and p (t) may depend on u. The function p(t) is called the propagation rate of w.

Proof. Let us fix a reference point xg € K and define the following function for all r > 0:

n _
# (1) = et Blao, ) Juoll 2 gy (5.5)
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Denote rg = diam K. Let us prove that, for any r > rg,
t <@ (3r+ro) = suppu(-,t) C K,

that is,
u(-,t) =0 in M\ K,.

Let us fix a point x € Ky, \ K, (see Fig. 6). We have

d(z,K) <2r=d(xz,xg) < 2r+ro.

Figure 6: A point x € Ky, \ K, and the ball B(x,r)

It follows that
B (z,7) C B(x0,3r +19) = B(x0, R)

where
R :=3r +rg.

The condition r > r¢ implies R < 4r. Since B(z,r) C B(xg, R), we have by the monotonicity
of function (3.6) that

UB(z,r)(B(z,r)) _ t(B(xo, R))p(B(zo, R))
rp/l’ - RP/V ’
It follows that
r\Ptp/v w(B(zo, R))
Bz, r TPZ(—) t(B(zg, R)) ————"+RP
Blar = (5)" b m) AT
- P
> 4p+p/VL(B(£C0,R))R .
Therefore, the hypothesis ¢ < ¢ (R) implies that
t <mu(B(z,r)))r" HUOHZSO(M) :
Since u(-,0) = 0 in B(x,r), we conclude by Theorem 5.1 that
u(-,t) =0 in B(z,r/2).
Since this is true for any x € Ko, \ K, we obtain that
u(-,t) =0 in Ky, \ K. (5.6)
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Let us show that also
u(-,t) =0 in M\ K,. (5.7)

Fix some s >> 2r and let 1 (z) be a bump function of K, \ Ky, in Ko \ K;; that is, n is the
following function of |z| :=d (z, K):

|z]
(7 - 1)+, 2| < 2r,
n(@) =4 1, |z|€2rs],

|z|

2(1 %)+, 2| > s

(see Fig. 7).
1 n(x)
7 27 s 2s Ix

Figure 7: Function n

Applying the inequality (2.12) of Lemma 2.6 in some open neighborhood Qg of Kas with some

fixed \ , we obtain
t t
[/ u)‘np} < 02/ / u? |VnP. (5.8)
Qs 0 0 QS

Since u (-,0) = 0 on suppn and n = 1 on Ky \ Ky, the left hand side here is bounded below

by
/ ur(-,t).
KS\KQT'

Since n =0 in K;, u(-,7) = 0 in Ko, \ K, for all 7 <t (by (5.6)), and Vi =0 in K, \ Koy,
the right hand side in (5.8) is equal to

t
02// u? [VlP.
0 JO\K,

1
|V77| S g in QS\KS,

t t
/ ur(-,t) < 02/ / u? |Vl < 2/ / u’.
K \Ka, 0 JO\K, sP Jo Ja,\K,

The right hand side goes to 0 as s — oo, which implies that u (-,) = 0 in M \ K,, thus
proving (5.7).

Since

we obtain that

Now let us define in [rg, c0) a function

P (r)= 1 sup ¢ (3s+1p)

s€[ro,r]
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so that 1 (r) is monotone increasing. If ¢ < o (1) then t < ¢ (3s + 1) for some s € [rg,r],
which implies by the first part of the proof that

u(-,t) =0 in M \ K;

and, hence,
u(-,t) =0 in M\ K,.

It is unclear whether 1 is continuous or not. As a monotone function, ¢ may have only jump
discontinuities. By subtracting all these jumps, we obtain a continuous monotone function
1 < 9 with the same property:
t<o(r)=u(,t) =0 in M\ K,. (5.9)
~ ~—1
As a continuous monotone increasing function, 1 has an inverse p =1  on [ty,T) where

to = @Z(ro) and T = sup 9.

Let us extend p(t) to t < to by setting p(t) = p(to). Then r = p(t) implies ¢ < ¥(r), and by
(5.9)
u(t) =0 in M\ K,

which was to be proved. m

5.3 Curvature and propagation rate

Corollary 5.3. Let M be complete and non-compact. Let u be a bounded non-negative
subsolution in M x Ry with the initial condition u (-,0) = ug. Set K = suppug. Assume that
for some x¢g € K and all large enough r, we have

o c

Riccip(py,r) = 2 (5.10)
where ¢ > 0. Then, for any t > 0,

suppu(-,t) C Keyayp
where C' depends on ||uo||; ,p,q,n,c.
Proof. It follows from (3.8) and (5.10), that ¢ (B(xo,r)) > const > 0 for all » > 0. Hence,
using the same notation as in Corollary 5.2, we obtain from (5.5),

p(r) = cr?,

whence
p(t) < CtY/P,

which yields the claim. m

Corollary 5.4. Let M be a Cartan-Hadamard manifold. Let u be a bounded non-negative
subsolution in M x Ry with the initial condition u (-,0) = ug. Set K = suppug. Assume that
for some x¢g € K and for all large enough r, we have

p(B(xo, 7)) < er, (5.11)
where ¢ >0 and n < a <n+p. Then, for all large enough t,
suppu(-,t) C Kep/mip-a)

where C' depends on||ugl| ;0 , D, q, 1, v, C.
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Note that the restriction a@ > n follows automatically from (5.11) because on Cartan-
Hadamard manifolds always p (B(zo,r)) > const r".

Proof. Since M is a Cartan-Hadamard manifold, we have Sg < const for all geodesic balls
B C M (see [25]). It follows from (3.5) and (5.11) that, for large r,

W(B(x,7)) > const rP< ~.
By (3.4) we have k" > %, whence
t(B(xg, 7)) > const r" .
Using again the same notation as in Corollary 5.2, we obtain from (5.5) that
©(r) > const r" TP~
which yields p(t) < Ct'/(vtp=2) m

Remark 5.5. The propagations rates of Corollaries 5.3 and 5.4 seem to be not sharp. Ob-
taining sharp estimates is a matter for future work.

6 Appendix: an auxiliary lemma

The following lemma was used in Sections 4 and 5.

Lemma 6.1. Let a sequence {J},—, of non-negative reals satisfy

Ak:
Jpi1 < 5,];*“’ for all k > 0.

where A,0,w > 0. Then, for all k > 0,

1/w (1+w)* 1/w
I < ((Al/w®1> / Jo) (Afkfl/w@) _
In particular, if © > AY“JY then Jp < A~F/% Jy for all k > 0.

Proof. Consider the sequence

¥ ((we0) " 2) " (arise)
Then we have
X = (Al/wefl)l/ " (A*l/we)l/ RA

and
k+1

%kXiW = %k ((Al/w@—l)l/w J0>(1+w) <A—k—1/w@> Lhe
( Alwe—1 1/w 0) (14w)Ftt A1 (A—k—l/w@> (A_k_l/”@>°1”

>(1+w)k+1 1w

AV (A—k—l/we)

(4
(Al/“’@ Jo
(

(1+w)" 1/w
(Al/w@ ) 0) <A—(k+1)—1/w@> :Xk:—i-l-

Hence, by comparison we obtain Ji < Xj, which was to be proved. m
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