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Abstract

We consider the fast diffusion equation (FDE) u; = Au™ (0 < m < 1) on a nonparabolic
Riemannian manifold M. Existence of weak solutions holds. Then we show that the validity
of Euclidean—type Sobolev inequalities implies that certain LP-L? smoothing effects of the type
lu(t)]lqg < Ct™*|Juo|ly, the case ¢ = oo being included. The converse holds if m is sufficiently
close to one. We then consider the case in which the manifold has the addition gap property
mino(—A) > 0. In that case solutions vanish in finite time, and we estimate from below and

from above the extinction time.
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1 Introduction

This paper is a further contribution to the study of nonlinear diffusion on manifolds. We consider a
complete Riemannian manifold M of dimension d > 3, having infinite volume, and study the existence
and behaviour of the solutions u(z,t) of the fast diffusion equation (FDE)

(1.1) Oru = A(u™), reM, t>0,

where A is the Laplace-Beltrami operator on M, the exponent m € (0,1), and we use the standard
convention u™ := ulu[™"! for solutions that change sign. We cover three main issues: existence,
regularizing properties (also called smoothing effects) and extinction in finite time. Convenient as-
sumptions on the type of manifold are needed in the different stages of the work.

Our first task is to guarantee the existence of weak solutions. We assume that M is a nonparabolic
Riemannian Manifold (see below). The existence technique is based on an abstract result of Brezis [§]
on semigroups generated by a maximal monotone operator in a Hilbert space. The space turns out
to be H=Y(M). In dealing with manifolds we follow the main ideas explained in Chapter 10 of the
book [19] in the compact case. We show that the method works also in the setting of nonparabolic
manifolds and derive the basic properties of the solutions.

Once this is settled, our main goal is to investigate the relationship between the validity of Sobolev
inequalities on M and LP-LY regularizing properties of the evolution considered. The study of the
regularization of solutions occupies two sections: Section 4 contains the proof of the smoothing effect
a manifold in which the Sobolev inequality holds; a certain converse is proved in Section 5. In fact,
we shall say that M supports an Fuclidean—type Sobolev inequality if the inequality

(1.2) lull2a/(a—2)y < C|[Vul|2

(V denotes the Riemannian gradient) holds true for all u in the Sobolev space H'(M). If such
condition holds, it is know that M is nonparabolic, i. e., there exists a finite (minimal) positive Green
function for the Laplace-Beltrami operator on M. We shall show that, if u is a solution to the equation
Oyu = Au™ and if M supports the Sobolev inequality, then the fundamental smoothing property

(1.3) [u(®llq < CE[|uolly

holds true for some ¢ > p and appropriate p(p, q), v(p, q), hence for a whole appropriate range of such
q,p. If m is sufficiently close to one, the converse holds; in such case the Sobolev inequality and the
fundamental smoothing property are equivalent. The case ¢ = oo is included, hence the above bound
gives in particular a pointwise upper bound for the solution wu.

We recall that a Sobolev inequality on a Riemannian manifold M is known to be equivalent to a
number of analytic and/or geometric properties, some of which will be recalled shortly below. We
just comment here that Sobolev inequalities hold on Cartan-Hadamard manifolds, the latter being
defined as those Riemannian manifolds which are simply connected and of negative curvature. The
basic example we have in mind is the hyperbolic space H" and simply connected coverings of it. On
H"™, the curvature is indeed constant and strictly negative.

As a motivating example of the above results, we shall consider the following situation taken from
the setting of linear evolution equations. Let L be the generator of a (linear) Dirichlet form &, and
let {T}; : t > 0} be the Markov semigroup associated to it. It is a familiar fact that the validity of a
bound of the form

(1.4) | Tyullse < Ct||ull, ¥t >0



is equivalent, at least when a suitable bound on u holds, to the Sobolev inequality
(1.5) [ull, < CE(u)

where r is explicitly related to pu. This is of particular importance when dealing with the semigroup
associated to a second—order linear differential operator in divergence form since it allows to link a
contractivity property of the associated semigroup to a Sobolev inequality only, and hence shows that
regularity of coefficients is not the key issue for contractivity properties of the semigroup to hold.

Certain analogues of this kind of correspondence have been investigated in several nonlinear setting
in the papers [10], [3], [4] [5]. In particular, appropriate Sobolev inequalities are shown there to imply
boundedness properties for the nonlinear semigroups associated to the porous media equations, to the
evolution driven by the p-Laplacian (p > 2) and to doubly nonlinear evolution equations. None of
such papers deals with singular evolution equations as the present paper does. The existence questions
had not been properly examined either.

It should be remarked that the fundamental smoothing property [[u()||cc < t™#|[ul|7 can be proved,
in the Euclidean setting and for the above mentioned equations, by other and older methods not
based on the Sobolev inequality. To our knowledge, however, such methods do not easily allow to
discuss even the case in which, for example, the Laplacian appearing e.g. in the porous media equation
is replaced by a uniformly elliptic second order differential operator in divergence form. The main
interest of the above mentioned papers lies therefore in the fact that the above fundamental smoothing
property is linked to a functional property of the generator of the evolution, i.e. to a suitable Sobolev
inequality and hence to geometrical properties of the manifold, a path followed in the central part of

the present paper in what concerns the singular evolution equation FDE.

A new issue is addressed in Section 6, where we investigate the validity and consequences of the
Poincaré inequality

(1.6) [ullz < ClIVullz,

a property which may or may not hold on a manifold M as before. A sufficient condition for it to
hold is that the sectional curvature is smaller than k£ < 0, and thus it holds e.g. in the hyperbolic
space. Such condition has a spectral nature, since it amounts to the fact that the L2 spectrum of A
is bounded away from zero, necessarily implies that the volume of intrinsic balls grows faster then
polynomially (cd. [11], Chapter 5), and makes some qualitative properties of the evolution drastically
different from the ones holding in the Euclidean case. In fact, we shall show that it implies that
solutions corresponding to L¢ data, for a suitable range of ¢ depending on m vanish in finite time for
any m < 1, and we give estimates both from above and from below on the extinction time.

Finally, Section 7 contains a number of results on flow on Cartan-Hadamard manifolds, in particular
a weak principle of local conservation of mass, which uses properties of certain cut-off functions
proved by studying the Laplacian of the Riemannian distance, and its application to lower bounds
on the extinction time in term of local L' norms of the initial datum. The cases of polynomial and,
respectively, exponential volume growth are discussed. Let us remark that the triviality of the topology
of Cartan—-Hadamard manifolds and the fact that “radial coordinates” can be defined globally, make
such manifolds the ideal test-bed to extend analytic arguments holding in the Euclidean case, but the
presence of a non trivial curvature makes this extension interesting enough. One may have a flavour
of this procedure in the linear situation by noticing the deep differences between the heat kernel on
the hyperbolic space and the Euclidean one.

The paper starts with a preliminary section that contains a summary of notations and of the termi-
nology used hereafter, and recalls some facts about Sobolev inequalities on manifolds. A subsection



deals with needed material on the relations between the assumed Sobolev inequalities and certain
logarithmic Sobolev inequalities.

Notice on finite time extinction. By this property we understand the fact that the solutions
of certain evolution processes, let us denote them by w(t), are defined for a certain in a classical or
generalized way for 0 < ¢t < T (where T depends on the equation and the data), and limu(t) = 0
as t — oo. This property is a typical feature of reaction-diffusion equations and systems with a
superlinear absorption, as they appear in describing chemical reactions, and it amounts to the fact
the the substance under consideration is depleted in a finite time by the strong effect of the absorption
term. It is sometimes called complete quenching. There is a wide literature, cf. the survey paper [18]
or [13]. It is remarkable that the property also occurs in purely diffusive equations of the fast diffusion
type with no absorption present. Thus, it holds for equation (1.1) for all 0 < m < 1 when the problem
is posed on a bounded subset of R? with zero boundary conditions, and these conditions act as a
substitute for the absorption, since the mass disappears due to the combination fast diffusion-zero
boundary conditions. When the problem is posed in the Euclidean space, M = R%, it looks like no
mechanism could explain mass disappearance, but indeed Bénilan and Crandall [2] showed that it
happens when m is sufficiently small, m < (d — 2)/d, for a suitable class of data. This phenomenon
is explained in some detail in the monograph [20] where the very singular exponents m < 0 are also
considered; in particular, the Lagrangian approach allows to visualize the extinction phenomenon of
the FDE as equivalent to trajectory blow up: the medium is composed of particles that reach z =
infinity in finite time. We draw the attention of the reader to the fact that finite time extinction
is a property that contradicts in the strongest way the property of conservation of the total mass,
fM u(t,z)dz = ¢ for all t > 0, that is basic property of the heat equation flow in R? and is also
satisfied by porous medium flows.

2 Notations and preliminaries

Throughout the paper, M denotes a smooth Riemannian manifold endowed with a metric g. The
dimension of M is denoted by d and assumed to be not smaller than 3. The Riemannian gradient is
indicated by V, the Laplace-Beltrami operator by A = Ay, and the Riemannian measure simply by
dz. The Riemannian volume of M will be always assumed to be infinite.

We refer to Hebey’s book [15] for an excellent discussion of the validity of Sobolev inequalities on
a manifold, and we shall extract from there (see in particular its Section 8) some results relevant for
what follows. We shall in particular be concerned with the Fuclidean-type Sobolev inequality

(2.1) [ull2a/a—2 < Cl[Vull2.

A known fact, due to Carron, is that the above Sobolev inequality is equivalent to the Faber—Krahn
inequality, i.e., to the fact that for any bounded and regular open set @ C M, and denoting by AP ()
the bottom of the spectrum of —A with Dirichlet boundary conditions on the boundary of M, one
has

(2.2) AP(Q) > Cvol ()~

We recall next that M is said to be nonparabolic if it admits a (minimal) positive Green function G
for A. In such case

(2.3) G(z,y) = sup Gi}(y)7
Q:zeQ)



where G}(y) is the Green function of the Dirichlet Laplacian on the regular, bounded domain Q C M.
It can be shown that the latter supremum is either everywhere finite or everywhere infinite, and in
the latter case the manifold is said to be parabolic. Conditions for parabolicity and nonparabolicity
can be found in [15], pg. 230, and references quoted. The key Theorem we shall need here is the
following, again due to Carron [9] (see [15], pg. 230).

Theorem 2.1 Let M be a smooth Riemannian manifold of dimension d > 3 and of infinite volume.
Then the validity of (2.1) is equivalent to the following facts: M is nonparabolic and

vol (y : G(z,y) > t) < Ct~¥/(d=2),

An important implication contained in the above Theorem is that the validity of (2.1) implies that
M is nonparabolic. This will be what we shall need to prove existence for the equations we shall be
concerned with.

An important explicit class of manifolds in which (2.1) holds is given in the following Theorem:

Theorem 2.2 ([15], pg. 232) The Sobolev inequality (2.1) is valid on any smooth, complete, simply
connected manifold of nonpositive sectional curvature.

In particular, all such manifolds are nonparabolic. In fact, Theorem 8.3 of [15] states that, under
the conditions of the above Theorem, an Euclidean type Sobolev inequality in W' holds. This is
well known to imply the validity of all Euclidean-type Sobolev inequalities in W14, g > 1.

2.1 Logarithmic Sobolev Inequalities

It is well known that the validity of a Sobolev Inequality (SI) on a manifold is equivalent to the validity
of a whole family of Gagliardo-Nirenberg Inequalities (GNI) and Logarithmic Sobolev Inequalities
(LSI) as well. In the sequel, we shall use the notation

(2.4) J(g0) = /M ||Z|||qz g (nﬂ) v

The functional J is often called an entropy, or a Young functional.

It is known that the Sobolev inequality we are starting from is equivalent to a GNI and LSI, as
stated in Prop. 10.3 of [1]. We recall hereafter a reduced version of that general proposition, in the
form in which we shall use below.

Proposition 2.3 (Logarithmic Sobolev Inequalities) For any 0 < r < 2d/(d —2) and f € Wy *(M),
the following LSI

(2.5) rJ(r, f) < Cy.qlog (52 Iv/ '5) ,

ILF117

where Crq = rd/(2d —r(d — 2)) > 0, and Lo = Lo(d, M) > 0 holds true if and only if M is a
Riemannian manifold on which the following Sobolev Inequality holds true:

(2.6) I fll2a/(d—2) < S2l|V fll2-



Proposition 2.4 (e—Family of Logarithmic Sobolev Inequality)
Let M be a Riemannian Manifold of dimension d > 3 such that the SI (2.6) holds. Then the following
Family of LSI holds true for any e > 0 and any f € Wol’Q(M) :

[HE

2. z2>
( 7) ||Vf||2 = Cr,d £25

[rJ(r, f) + Craloge].

Proof. Just use the LSI (2.5) together with the numerical inequality logx < —loge + ex. [J

3 Existence of Solutions

In this section we discuss existence results for the Cauchy problem for the FDE in a slightly more
general form. We consider the problem

{ uy = A(p(u)) in (0,400) x M

(3.1) w(0,2) =up(z) inM

where ¢ : R — R is a continuous, smooth and strictly increasing function. We assume moreover that
@' >0, p(£o0) = £oo and ¢(0) = 0. The equation is posed on a nonparabolic Riemannian Manifold
(M,g) and A = —Ay is the related Laplace-Beltrami operator. As remarked in the previous section,
the nonparabolicity of M ensures the existence of a nontrivial Green operator G = A~!, which gives
the canonical isomorphism from H!(M) to H~1(M). We take H = H (M), with the usual inner
product

<f7 g>H*1 = <A71f7 g>H1 xH-1

In order to construct solutions of Problem (3.1) we are going to use the theory of semigroups in
Hilbert spaces generated by the subdifferentials of convex functions, as used by Brezis [8] in the
Euclidean case and adapted in [19] for compact manifolds. Here is how it works: let j be a lower
semi-continuous function j : R — R U {+o0}, with j not identically infinity, and let ¢ = 95 be the
subdifferential of j. Assume also that R(p) = R. For uw € H~1(M) we define

D(u) :/ j(u) dx
M
whenever u € L(M) and j(u) € L}(M), and define ®(u) = +o00 otherwise. Then

Proposition 3.1 The function ® is convex and lower semi-continuous in H = H~1(M) so that its
subdifferential is a maximal monotone operator in H. This subdifferential 0P is characterized as

follows : f € 0P(u) iff
(3.2) Gf(z) € p(u(x)) a.e. in M.
Recall that G = A~L. This result has been proved by Brezis in [8], Theorem 17, and the proof found

there also holds in our nonparabolic setup. The result becomes clearer when ¢ is single valued so that
we can write Gf(z) = p(u(x)) in the form

(3.3) f(z) = —Ap(u(z)) a.e. in M,

which is the differential operator associated to the generalized FDE. Moreover, also Corollary 31 of
[8] holds and can be reformulated as follows.



Theorem 3.2 For every ug € H-1(M) there exists a unique strong solution u € C([0,T]: H=*(M))
of Problem 3.1 for every T > 0. We have

(3.4) to(u) € L®(0,T : HY(M)), tdu € L®0,T : H '(M)).

We also have up(u) € LY(Qr). The solution maps Sy : ug — u(t) define a semigroup of (non-strict)
contractions in H, i. e.,

(3:5) Ju(t) = v(®)llr < [u(0) — v(0)[lx;

which turns out to be also compact in H. There are some useful estimates: thus, when the initial
datum ug is in LP, p > 1, then for anyt > 0

(3.6) [u@®)llp < lluollp-

Moreover, for p = 1 we have L'-contraction: for any two solutions u, v we have the contraction
property

3.7) [u() = o@)][1 < [[u(0) = v(0)]1,

Notice that T is arbitrary, i.e., the solution is global in time, defined in Q = M X (0,00). Here are
some interesting estimates: we have

d, /
—||ul|7, = -2 up(u) dx
Gl =2 [ et

for a.e. t and in distribution sense. This computation implies not only decay but also regularization
since it implies that up(u) is controlled in L*(Q) by |Juo||z-1. It can be improved into a computation
for the difference of two solutions wuy,us with data (ug1, f1) and (ugs, f2) resp. We get

1d
(38) gl — el = =2 [ (= w)(p(u) = oluz)) do
which immediately implies uniqueness and the contraction estimate in H. We refrain from further
details because similar computations have been done in the case of a bounded domain in Euclidean

space in Brezis’ paper [8] and in Chapters 6, 10 and 11 of [19].

We want to obtain for our semigroup the usual properties that are known for the solutions of diffusion
equations in the Euclidean case. It is convenient to consider a first step the more favorable case when
¢ is smooth and ¢'(u) > 0 for all u and ug € L*(M) N L>®°(M) and continuous. Then, the local
regularity theory as in [17] and [12] shows that the solutions are classical and smooth and the initial
data are taken up in a continuous way. Besides, the Comparison Principle holds in the sense that
for two weak solutions u,v with initial data ug < vy a.e. in M, then v < v a.e. in . In particular,
uo > 0 implies u(t) > 0 for all ¢ > 0. All of this can be proved just as in the Euclidean case treated
in Chapter 3 of [19].

3.1 The problem in domain with boundary and Dirichlet data

The above technique can also be used to solve the Cauchy—Dirichlet problem on a compact smooth
connected Riemannian manifold of dimension d > 3, with smooth boundary M when homogeneous



Dirichlet boundary conditions (u = 0) at the boundary are assumed. We are thinking of a Riemannian
ball M’ in the original unbounded manifold M. Exactly the same results hold with the same proofs.

In this setting we can easily prove an energy inequality: assuming that 1 (ug) € L*(M’) for all T > 0
we have

(3.9) /OT/M/|Vgo(u(t,x))|2da:dt+/ I\IJ(u(T,x))de//\Il(uo(a:))dat

where V¥ is the primitive of ¢, defined as:

(3.10) U(s) = /OS o(s)ds.

Note that 0 < |U(s)] < sp(s). The formula is first proved as an equality for the case of good .
Indeed, we multiply the equation by ¢(u) and integrate by parts. This can be justified exactly as it
has been done in the Euclidean case in Chapter 3 of [19].

For the solutions with general ¢ we have to approximate with smoother ¢ and pass to the limit using
the uniform boundedness given by energy estimates. In this case there is no real difference with the
Euclidean case treated in Chapter 5 of [19]. Since this is not our main goal, we leave the details of
the convergence of the semigroups to the interested reader.

3.2 Weak solutions

In the case where ¢ is a more general monotone function, we would like to recover a solution in some
more standard weak sense and keep most of the extra properties we have just stated, both in the case
of an unbounded manifold and the case of a compact manifold with boundary. To be specific, let us
consider the case of the infinite manifold. It seems that having a strong solution should be more than
just having a weak solution in the standard sense that we state below, but the context is deceiving:
strong means here H ~!-strong, i.e., that u, € H~(M) for a.e. t > 0, and this is what weak solutions
of the FDE are, because of the equation u; = V F, with F' = V(u) € L2(M). A convenient concept
of weak solution is as follows:

Definition 3.3 (Weak Solution) A weak solution of Problem (3.1) in Qr = (0,T) x M is a locally

integrable function u € C([0,T) : L*(M)), such that
(i) ¢(u) € L, (Qr), Vo(u) € L, (0,T : L*(M))

loc loc

(ii) The identity

(3.11) /0 /M Ve(u) - Vn+un] dedt =0

holds for any test function n € CL(Qr).
(iii) w(0) = up.

We can then repeat the approximation process of Chapter 5 of [19] to construct a weak solution for
more general ¢ and ug. This is the result we get

Theorem 3.4 Let us consider the Cauchy Problem 3.1 with initial data ug € LYX(M)NH~Y(M). The
solution constructed in Theorem 3.2 satisfies:



i) u is a global weak solution defined in Q. We have ¥(u) € L*°(0,00 : LY(M)) and Vo(u) € L(Q).
ii) u belongs to the space C([0,00) : LY(M)) and takes the initial data ug.

iii) For any two solutions u, v we have the L'-contraction property (3.7).

v) If ug > 0 then u(t) > 0 for all t > 0.

vi) Comparison Principle. If u, v are two weak solutions as constructed in the theorem by approxi-
mation, and they have initial data ug < vy a.e. in M, then u < v a.e. in Q.

(
(
(
(iv) The energy inequality (3.9) holds.
(
(

(vii) If moreover the initial datum ug is in LP(M) with p > 1, then for any t > 0

[l < l[uollp

In particular, essentially bounded initial data produce essentially bounded solutions.

Details about to the proofs can be obtained from the FEuclidean case in a bounded domain treated
in Chapters 5, 6 of [19] and the case of the whole space R? treated in Chapter 9. It is just a question
of deriving the results for the case of good ¢ and a Riemannian ball and passing to the limit using
the uniform estimates to recover the solution of Theorem 3.2.

In the case of nonnegative solutions with data in some LP space, we can pass to the limit in the
problems in bounded domains to find the solution on the whole manifold in a simpler way. If u,, is the
solution on M, defined above, after extending to zero outside M,,, we can check that the u,, converge
in a monotonically nondecreasing way to u, the solution of the Cauchy problem, and thus for any
p>1, we get

u(t,3) /P (t,a)

for almost any ¢,x. The Monotone Convergence Theorem implies that

/ ub (t,x) de —>/ uP(t,x) dx
M M

for a.e. t. These ideas are convenient when we want to reduce estimates in the unbounded manifold
to estimates on balls.

Remarks. (1) We can even dispense with the requirement that ug € H~!(M) in the assumptions
of Theorem 3.4 and still get a solution for every ug € L'(M) by using the L!-contractivity property,
(3.7). This solution is in principle only a limit solution in the sense of [19], Section 6.1, or a mild
solution in the sense of [2], but the smoothing effect that we shall prove, Theorem 4.1, makes it a
weak solution since for any ¢ > 0 we have u(t) € L' N L* C L2, Same for L? data.

(2) The technique can be extended to solve the non-homogeneous problem
(3.12) up — Ap(u) = f
provided for instance that the term f is absolutely continuous from (0,7) to H~(M).

(3) We are not addressing here the issue of strict positivity of solutions with nonnegative data, a topic
strictly related to the validity of the Harnack inequality for the evolution considered.



4 Smoothing effects

We concentrate from now on the Cauchy Problem for the Fast Diffusion Equation:

ug = A(u™) in (0,+00) x M
(4.1) { u(0,2) =up(x) in M

where 0 < m < 1. We comment here that exactly the same results hold with the same proof for the
Cauchy—Dirichlet problem on an incomplete, smooth manifold, with homogeneous Dirichlet boundary
conditions on M. For signed solutions u™ means |u|™ 1u.

Our first result states that when the Sobolev inequality holds, the fundamental smoothing effect
holds as well.

Theorem 4.1 (Smoothing Effect) Let M be a Riemannian manifold of dimension d > 3 and infinite
volume, and assume that the Sobolev inequality (2.1) holds. Let u(t) be a weak solution to Problem
(4.1). Then, for any ¢ > p., ¢ > 1, p. = d(1 —m)/2 we have:

[[uoll3
(12) Ju(t) o < C10
where
d 2q
(43) a_2q—d(1—m)7 7_2q—d(1—m)'

Remark 4.2 The estimates (4.2) are identical to those which are well-known to hold in the Euclidean
setting, both as regards their form and as regards the bound on q, cf. [20].

Proof of Theorem 4.1. By the Maximum Principle, we only need to prove the estimates for nonnegative
solutions. First we recall, for the reader’s convenience, some standard properties of the time derivative
LP norm of the solution to the problem (4.1).

Lemma 4.3 Let u be a nonnegative weak solution to the problem (4.1) corresponding to an initial
datum ug € LY (M) N L>®(M), and let m > 0, p > pe, p > 1, pe = d(1 —m)/2, t > 0. Then for all
p>1po and a.e. t > 0 we have

2

(4.4) u(s,x)P dz > 4])%7;1% HV (U(3)6/2) H

ds Jur 2

where § = p+m—1. Moreover, letting p : [0,t) — [q, +00], q as stated, be a C* nondecreasing function
such that p(0) = q and letting 0(s) = p(s) +m — 1 then gives

(s m(p(s) — V (uf)/2)|?
(45) 35 108 O = BT 066100 — TG | |£<s>“‘3|‘2'

p(s)

~—

The result shows how the Young functional (2.4) enters naturally in our setting.

The first estimate is proved in a formal way by multiplying the equation by uP~!, integrating in space
and then integrating by parts. In order to justify the calculation we use the approximation process
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outlined in the previous section, first by a problem posed in a ball with zero Dirichlet conditions, and
then by approximating the nonlinearity of the data. In this, since u > 0 we only need to approximate
the data by adding e = 1/k > 0 both at ¢ = 0 and on the boundary. See similar calculation in Section
5.3 of [19].

The second part of the proof proceeds exactly as in the proof of Lemmas 3.1, 3.2 and 3.3 of [4] where
the porous medium equation has been considered; this is formally the same equation that we consider
here, but with m > 1 and the proof presented there holds for any m > 0.

In the next lemma we are going to use the e—family of LST (2.7) in order to estimate the energy in
terms of the entropy, so that we finally get a closed differential inequality for the logarithm of the L
norm.

Lemma 4.4 Letu be a weak solution to Problem (4.1) corresponding to an initial datum ug € L*(M)N
L>®(M). Let p: [0,t) — [g,+00], be a C' non-decreasing function such that p(0) = q > p., ¢ > 1,
pe =d(1 —m)/2, and let O(s) = p(s) +m — 1. Then the following closed differential inequality holds
true:

))< m)Cyalog lu(s) e

)
g [Am 2L (0(5) = 1)
A 8 20

where Cp g = dp(s)/(2p(s) — d(1 —m)) > 0, and Lo > 0 is the constant in the LSI (2.5).

d
- log [u(s)] <
(4.6)

Proof. First we use the e—LSI (2.7) to estimate the last term of (4.5), taking advantage of the freedom
of choice of the parameter r, which will be chosen later:

4m(p(s) = 1) |7 (lu"/2) |5
6(s)” Ju(s)IS)

PE) (4 e Ame() = 1) [l
pZ(S)J(l | ( )| ) Cr,d£250(3)2 ||u(5)||553

%log [w(8)lpes) = z(S)J (p(s),u(s)) —

(4.7) « [rJ (’r‘,|u e )/2) +Crd10g€}
(s)
(S) u p(s)) _ 4m(p(8)_1) ||u(8)||z(s)r/2
Pz(s)J(l [uls)] ) CraLoeb(s)? ||u(5)||§gzg

X J(l u(s)|%) T/2> —I—Cfdloge}

where we used the obvious identity facts that pJ(p,u) = J(1,|u|P) and the fact that H|u|9(s)/2Hi
= ||u(s )”0(3 /2 Now we choose
0(s
_amp()2(p(s) = ) WO o 1))
- s)

2. 5 L
Cra L260(s)°P(s)  |ju(s)|2%) lu(s) 124)
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and we get that

%logl\u(s)\lp@ < ;((?) [J (1,|u(s)|p<s>> —J(L‘u(s)‘@(S)Tﬂ)}
(4.8) (s | ||u<s>||ZEz§T/2 _pls) G aloge,

r,d 108 S
P?(s) lu(s)E6)  P2(s)

Tt is at this point that we choose the parameter r explicitly. In fact, set r = 2p(s)/0(s) and notice
that 2 < r < 2d/(d — 2), since we assumed m € (0,1) and p(s) > p. = d(1 —m)/2. With this choice

of r, inequality (4.8) becomes:

p(s) [J (1, |u(s)|p(s)> _J (1’ |u(s)|p(5)>}

d
- 1og [u(s)llpes) <

ds p*(s)
o IO U0l S I
. pQ(S) r,d HU(S)”ﬁZ; pQ(S) r,d 1
p(s) m-1_ P(s)
=——5—~=Crql - =L 0,4l
p2(5) ,d 108 HU(S)l p(s) p2($) ,d 108 €1
and
oo dr 11 d=2\T' 1 p(s)tm—1 d-2)"
YT od—r(d—2)  2\r 2d 2 2p(s) 2d
dp(s) >0

~ 2p(s) —d(1 —m)
which is strictly positive by the assumption p(s) > p. = d(1 — m)/2. The proof is thus complete. []

The previous Lemma gives a closed differential inequality for log [|[u(s)||,(s) which we rephrase here

Proposition 4.5 Let u be a weak solution to (4.1) corresponding to an initial datum ug € L>(M)
Let p : [0,t) — [g,+oc], be a C' nondecreasing function such that p(0) = q¢ > pe, ¢ > 1, p. =

d(1—=m)/2, and p(s) — p € (¢,00] as s T t. Let 6(s) = p(s) +m — 1. If we let

y(s) =log Hu(S)HP(S)
p(s)  d(1-m)

) == 05 2p(s) — (1 —m)
_p(s) d o (p(s) — 1)(2p(s) — d(1 —m)) o amp?(s)
o) = () 2p(s) — (1 —m) [I 8 ( P()0(s)2 ) *loe (ﬁz 15(s) ﬂ

Then the following differential inequality holds true Vs >0 :

de) +a(s)y (s) +b(s) <0

so that y (s) <y, (s), provided y (0) < yr, (0), where
s s A
y1 () = exp (— [ e dA) [yL 0= [ b ( | at dn) dA]

12



18 a solution of the ordinary differential equation

dy (s)
ds

+a(s)y(s) +b(s) =0

and takes the form:

2q d

yr(t) = mlﬁ:(o) T —d(i—m) log(t) + C2

where Cy depends on m, d, q, p and on the Sobolev constant.

Proof. First we compute:

° _ [ d(l—m _ 10, PO) 2p(N) — d(1 —m)]
Ale) = /0 als)ds = /0 P00 2oV — d(1 =y PV A= T loe 0 —dt —m))
e A = lime 40 = 2p(0) = 2q

sTt 2p(0) —d(1—m) 2q¢—d(1—m)

we remark that this integral is independent of the particular choice of p, with the running assumption
on p. Now we calculate

_ [ _d2g—d(l-m)] [* p(A\) Amp?()\)
B(s) - /0 b() AV A — : /0 T {log < o (A))

(P(N) ~ DY) —d( —m)\] ;\ _ d[2q—d(1—m)]
s ( PV +m — 12 ﬂ = % [Bi(s) + Ba(s)]

Let now p(s) = qt/(t — s). A tedious but straightforward calculation, which uses the fact that
p'/p* = qt, shows that

Pils) = log (423;) [Zq - d(ll —m)  2p(s) - 3“1 - m)] '

Analogous calculations lead to

P 1 (n—1)(2n —d(1 —m))
)= / 2y —d(—m)P *® ( nin+m— 172 ) @

we just remark that the value of By depends only on m, d, ¢ and p(s), moreover By remains bounded
also when p(s) — oco. We can thus conclude that

e —di-m)  dlp(s)—d
vels) = o 2g —d —m) " T o Ry — (1 — )]

log(t) + C1

where Cy depends on m, d, ¢, p(s) and Lo, the constant in LST (2.5); moreover C; remains bounded
when p(s) — oo.

Again we note that these integrals are independent of the explicit choice of p(s)

Now we let s — ¢, so that p(s) — 400 and we get

2q

yo(t) = myL(O) log(t) + Ca

4
2q —d(1 —m)

13



where C5 depends on m, d, ¢, p and on the Sobolev constant. []

To complete the proof of Theorem 4.1 the procedure is standard. Write
log [[u(t)[|ec = lslgl log [[u(t)]]r(s) < lslgl log [[u(s)l[(s) =

— i < i —
i y(s) < i yr(s) = yr(t)

so that letting y1,(0) = log ||u(0)]|; = y(0) one obtains:

Provided « and «y are as in the statement. Removing the assumption ug € L* is a standard approxi-
mation argument. []

Remark 4.6 1) Interpolating between the previous bound and the contraction property ||u(t)], <
lluollq, valid for all t > 0, yields the bound

[[uoll3

te

(4.10) Ju®ll, < €

where

D 2>q, q>pe q=1, pCZd(l—m)/Q
(4.11) oo dlp—d . q[2p — d(1 —m)]
p[2g —d(1 —m)]’ p[2q —d(1 —m)]

which could also be proved along the same lines. Here C depends on m, d, q, p and on the constant

appearing in (2.1); moreover one can show that C remains bounded when p — oo and one may recover
the bound (4.2) in this way as well.

3) The same results hold for solutions to the equation dyu = Ap(u), with an almost identical proof,
provided ' (u) > cu™ ™t with m as above.

5 From the smoothing property to Sobolev inequalities
The next result is a converse of the previous one.

Theorem 5.1 Let M be a nonparabolic Riemannian manifold of dimension not smaller than 8 and
of infinite volume, assume that m € (mg, 1) where ms = (d — 2)/(d + 2). Assume moreover that the
bound (4.10) holds for p =14 m > q with ¢ > p., ¢ > 1 and for any weak solution to the equation at
hand. Then the Sobolev inequality (2.1) holds.

Open problem. Does the above result hold also for m € (0,mg] or there exists a manifold in which
(4.10) holds for some m in that range, but the Sobolev inequality does not hold?

Proof of Theorem 5.1. 1t is sufficient to prove that the bound

+(14m—q)
) ucolity < Ll
: I+m —= t(1+m—q)a

14



where max{1,p.} < ¢ <1+ m, implies a single GNI, then thanks to the results of [1] one knows that
this is equivalent to the Sobolev inequality as well.
Notice that, since m > mg := (d — 2)/(d + 2), one readily checks that 1 +m > max{1, p.}.
e Energy Estimates
Consider the energy identity
1 d 1+m m 2
m&”u(ﬂulim =— V™))l
An integration over (0,t) gives:

1 U 1+m o I+m) _ ! u™ 2
5 T L@ = lluolh s ] /0 V@™ @)l dt

Y

t
- / IV @2 dt = —t [V ()2

since the L2 norm of V(u™) is monotone in time as proved in [7]. We rewrite it in a more convenient
form:

2
(5.3) lu@®llifm = =t (m+1) [V (ug)|l5 + lluolliim
e Optimization

Now we are going to put together inequalities (5.3) and (5.1), to get
q+(1+m—q)y

[[uollq

m 2
e 2 I = —t m+ 1) [V g ()15 + lluoli i

which gives:
ft)y=At+Bt>C

where

A=Cluglgt ™=, B=(m+1) Vg )z, C = Juolliin,

The real function f has a unique minimum for positive ¢, namely

. SA 1/(146)

and one has
f({) — [(141/(1-5-5)Bé/(l-&-é)7
k being a positive numerical constant.
This gives, once substituting the values of A, B and C:

at+(1+m—q)y 2a(l+m—q)
”uOH%irmn < Kl HuO”(;Jr(Hqu)a ”v(ugz(t))HZH(Hm—q)a )

Letting v = v, then finally obtains the following Gagliardo-Nirenberg inequality:

1 at+(1+m—q)y 2a(l+m—gq)
JollGEmIm < ey o] SR gy TS,

As mentioned above this is well-known to be equivalent to the Euclidean—type Sobolev inequality. []
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6 Poincaré inequality, lower bounds and finite extinction time

In this section we make an additional assumption, namely, the validity of the Poincaré inequality
(6.1) lull2 < C||Vull2, Yue H(M).

This inequality is equivalent to the spectral gap condition: info(—A) > 1/C > 0, o(A) being
the L2 spectrum of the Laplace-Beltrami operator, and thus for example it does not hold in the
whole Euclidean space. It is known that (6.1) holds if M is simply connected and with sectional
curvature smaller than K < 0 (see [15], Remark 8.1). Typical examples are the hyperbolic space or
simply connected coverings of such space. The validity of the spectral gap necessarily implies that the
volume of intrinsic balls grows faster than polynomially (cf. [11], Chapter 5).

We shall show that under these conditions a large class of solutions of the Fast Diffusion Equation
vanish in finite time. We have:

Theorem 6.1 Let M be a Riemannian manifold of dimension d > 3 having infinite volume, assume
that the Sobolev inequality (2.1) holds and, moreover, that the gap condition (6.1) is true. Let ¢ > 1
be finite number, and g > p., where p. = d(1 —m)/2. Then there exists C > 0 depending only on m,p
and on the constants appearing in (6.1) and in (2.1) such that, for any weak solution u(t) of Problem
(4.1) with data ug € LY(M) and any t > s > 0 we have:

(6.2) lu(®)lly™™ < lu(s)llg™™ = C(t = ).

In particular, choosing s = 0 and letting t be proportional to |lugl|y~™ shows that u(t) vanishes
identically after a finite time T (ug), with the bound

(6.3) T (ug) < const. [Jugls ™.

This phenomenon happens the in Euclidean case but the difference is felt in the range of exponents
where it applies. Thus, when the problem is posed in R¢ no extinction takes place when m € (m., 1),
m. = (d — 2)/d. In fact, our result matches exactly what is obtained for the Fast Diffusion Equation
posed on a bounded domain of R? with zero Dirichlet boundary conditions.

Proof. We shall denote by C' an inessential numerical constant which may change from line to line.
Let ay(t) := [[u(t)[|Z for ¢ > 1. Then, a standard calculation allows to obtain the equality

2

)

dag(t)/dt < ~C||V (ju(p) " +e-0/2) |

with equality for strong solutions. Interpolating between the Sobolev and the gap condition we have
£l < ClVf]l2 for all r € [2,2d/(d — 2)]. Therefore,

dag(t)/dt < —C| lu(®)| "D |2 = ~Cllu() [ .

Let » = 2¢/(m + q — 1). It is immediate that » > 2 for any choice of ¢ (since m < 1) and that
r < 2d/(d — 2) exactly when ¢ > p.. The above choice of r is therefore allowable and it leads to the
differential inequality

day(t)/dt < —Ca,(t)m+a=D/a,

Such inequality can be integrated to yield
ag(£)17 — 4y ()01 < _O(t - ),
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or equivalently to
lu@®)llg™™ < llus)l™™ = Ct — s),
which is an alternative form of our statement. []

It is easy to notice, by keeping track of the constant involved, that our bound on the vanishing time
diverges both when ¢ — 1 and when ¢ — 4o00. However, the above result and the LY-L.°° smoothing
property can be used to prove a bound in the L° norm as follows:

Corollary 6.2 Suppose that the assumptions on M stated in Theorem 6.1 hold, that ¢ > p., ¢ > 1,
pe = d(1 —m)/2, and take any data ug € LY(M) and any € > 0. Then the bound

() “m /(1=m)
(6.4) lu@®lloo < =5 [luolly™ = C(t — &))"
holds true. In particular, u(t) tends to zero in finite time in all LP norms, p € [q, +00].

Proof. Use the bound (6.2) in the time interval [0, — ¢] and the bound (4.2) in the time interval
[t — &,t], gluing them by means of the semigroup property. []

The extinction result is not expected to be true for data in L7 spaces with ¢ smaller than p.. The
proof can be easily done in the Euclidean case by using scaling. Notice that 1 < ¢ < p,. is possible
only in the range m < m, = (d — 2)/d.

Proposition 6.3 Let the problem be posed in a bounded domain Q of R® with zero Dirichlet condi-
tions. If m < me, there ezist solutions u(t,z) > 0 with data ug(x) in LI(Q) with 1 < q < p. that do
not extinguish in finite time. The same happens if m = m. and g = 1.

Proof. (i) CASE m < m..We consider the ball B = B;(0) and take a solution wu;(¢,x) that has
bounded initial data and vanishes at a time 7' > 0. Let us assume that [ u{(0,2)dz = 1. We now
make a scaling transformation that preserves the equation:

up(t,z) = K Mu(k~ e ka), p=MN1—m)— 2.

We will choose a A > 2/(1 —m) so that x> 0. The new solution is defined on the ball By, of radius
Ry, = 1/k and center 0. Its initial integral is set to be

/ ul(0,z)dz = k;q)‘fd/ u?(0, z) do = k9~
By B

We want the sum of this sequence to be finite for the choice £ = 2™, n = 1,2,..., so that we need
A < d/q. This is possible if d > 2¢/(1 —m), i.e., if ¢ < p.. Note that solution uj vanishes in a time
T, = k*T and this goes to infinity as k — oo.

Take now the solution U in B with initial data

o0

Ul0,2) = > ui(0,),

k=2n n=1

where the uy (0, ) are extended by zero outside of By. It is easy to see that U(0, x) is an LY integrable
function. Also, a simple comparison shows that

U(t,x) > ug(t,x) Vx € By, t> 0.
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It follows that U does not vanish identically in finite time.

(ii) CASE ¢ = 1, m = m.. Let us consider for n = 1,2,... a solution u, (¢, z) of the Cauchy problem
posed on R?, for the FDE in the critical case, i.e. when m = m,., corresponding to a positive initial
datum 0 < ug, € L*(R?), with total mass [,, uo, dz = 1/n?. It is well known that the conservation
of mass holds also in the critical case, see e.g. [20]; this means in particular that these solutions do
not extinguish in finite time. Now, let us fix n and consider the family ug(t,z) of solutions of the
mixed Cauchy-Dirichlet problem on the ball Br corresponding to the initial data ug r = voXxBy- It
is well-known that up — u as R — oo, in the topology of C'((0, 4+00); L' (R?)). The solutions of these
Cauchy-Dirichlet problems may extinguish in a finite time T'(ug,g) > 0. However, the limit up — u
implies that for any n > 1 there exists an R = R(n) such that the extinction time for up is bigger
than T'(up,r) > n. The next step is to rescale the function up with R = R(n) to get:

Up(t, ) = R"up(t, Rx)

(notice that time is not involved) which is a solution of the Cauchy-Dirichlet problem on Bj, corre-
sponding to the initial datum

Uon(z) = R"upr(0, Rz)
which has the same extinction time T'(dg) = T'(ug,r) > n.

Consider then the solution U (t, 2:) of the mixed Cauchy-Dirichlet problem posed on B; corresponding
to the initial datum

Uo(x) = Y Ton
n=1

where g, as above, so that the mass of Uy

0< Up(z)dz = Z/ U, do < 400
By n=17B1

is finite and positive. By comparison it is easy to see that
Ul(t,xz) > uy(t,z) Vn,

which implies that T'(Up) > T'(uo,n) > n for any n > 1. This proves that T'(Uy) = +oo that means
that U does not extinguish in finite time. []

The case m. < m < 1 with ¢ = 1 also leads to extinction. We just have to change the proof of
Theorem 6.1 by considering the evolution of the integrals

a(t) = /M h(u(t,z)) dx

where h/(s) = 1/(1+ s%)1/2%¢ h'(0) = 0, so that h is bounded. We refrain from giving more details.
The argument does not work for m = m,, ¢ = 1.

A further Corollary of the main result of this Section involves a lower bound on LP norms of the
solution.

Corollary 6.4 With the notation and under the assumptions of Theorem 6.1 one has
(6.5) [u(s)llq = CIT(ug) — 5]/ =™
for all s € [0, T (uo)].

Proof. Just set t = T'(ug) in (6.2). ]
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7 Results on Cartan—Hadamard manifolds

The following theorem, which contains information about what we may call a weakened form of the
conservation of mass, also proves a lower bound on the extinction time (if any) in terms of local
quantities related to the initial datum.

Theorem 7.1 Let u(t,x) € L}OC(M) be a nonnegative solution of the fast diffusion equation on a
Cartan—Hadamard manifold which Ricci curvature bounded below. Then for any R > 0, a > 1 and
xo € M be such that Bor = Bar(xo) C M, then

(1) / u(t,z)dz < 2V/0=m) [/ u(s, ) dz + MG — s
for any t,s > 0, where
‘o o 1-m
7.2 a= T\ p ———— ) Vol (B,r \ B >0
(7.2) Mz, (a—l)R(Cl+(a_1)R> ol (Bar \ Br)

where the constants ¢; > 0 are independent of u and ug, and depend only on m, d and on the lower
bound for the Ricci curvature of M. If there exists a Finite Extinction Time T (ug), then it has a
lower bound

T(uo) > cma(a—1)R (Cl T (a—COl)R> B Vol(Bug \ By) (0~ (/BR 5 da:> 1-m

7.1 The Laplacian of the distance function

We let M be a Cartan—Hadamard manifold so that, given any fixed point o € M, the exponential map
is a diffeomorphism between T, M and M. The radial vector field on M \ {o} is the unit vector field
with the property that for any x € M \ {o}, d(z) is the unit tangent to the unique geodesic joining o
and z and running from o.

Let s € (—a,a) and 75 : I — M be a family of curves, I being an interval in R. The transversal
vector field of {v(s)} along ~o is the vector field W (t) along 7o defined by the fact that W (t) is the
tangent vector to the curve s — v4(t) at s = 0.

Let D denote covariant differentiation with respect to the Levi—-Civita connection. Let 7y be a
geodesic parameterized by arclength, i.e. |[¥| = 1 (] - | denotes the Riemannian norm in Tx M) and
Ds% =0, and let L(s) be the length of v,. The second variation formula states that, choosing I = [0, §]
and denoting 7 simply by v:

b
£/(0) = (DxWA)ls + [ at ((7.97) = (ROVA)WA) = (9.5))?)

where W = DWW, = %, (+,-) denotes the Riemannian pairing and R the curvature tensor.

The Hessian D?f of a scalar f is the symmetric tensor field of type (0,2) defined as
D’f(X,Y) = X(Yf) — (DxY)f VX.yeTM.

The Laplace-Beltrami operator A then satisfies: Af = tr D?f so that Af(z) = >, D*f(e;, e;) where
the sum is over an orthonormal basis {e;} at x.

Consider now the Riemannian distance ¢ from the pole o.
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Lemma 7.2 Let M be a Cartan-Hadamard manifold. Then D%p > 0 and, in particular, Ao > 0.

Proof. We adapt an argument of [14] Recall that the assumption that M is a Cartan-Hadamard
manifold amounts to assuming that M is simply connected and that Sec < 0, where Sec denotes
sectional curvature.

Let x € M\ {o} with o(z) = b and X € T, M ,X # 0s.t. (X,0) = 0. There exists a curve ¢
contained in the geodesic sphere or radius b centered in o such that ¢(0) = X, because X is orthogonal
to such a sphere. Let 4 : [0,b] — M be the unique geodesic, parameterized by arclength, joining
o to ((s) and W the corresponding transversal vector field. By construction W(0) = 0, W(b) = X,
(W(t),40(t)) = 0. Tt is clear that L(s) = b for all s so that

. b . .
0= L"(0) = (Dx(,0(x)) + / at (. W) — (RW.3)W.5))
> (DxC.0(x)),

where we have used the following facts. First, the boundary term at ¢ = 0 vanishes since (W, %) =0
implies
0=W({W.9)) = (DwW, %) + (W, Dw)

so that (DwW,%)|, = 0 since W(0) = 0. Then we have used the fact that W is not parallel so that
W= DsW # 0 and hence <VV7 W) > 0 and finally the curvature condition.

We have then proved that (Dx(,d(z)) < 0. Notice now that d(z) = Vo(z) so that, by definition of
Hessian and by the fact that g is constant on the geodesic sphere of radius b:

0> (Dx(,0(x)) = (Dx¢, Vo)) = (Dx()e = —D?p(X, X).
Hence, for all nonzero vectors X € T, M with X 19(z), we have D?p(X, X) > 0. On the other hand
D?9(9,0) = 8(do) — (Da)do =0
since Dy0d = 0 and dp = 1. Finally, we use again the fact that do = 1 and that d(z) = Vo to show
that if X € T, M is tangent to the geodesic sphere of radius b one has:
D?0(X,9) = ~(Dxd)o = ~(Dx0, Vo) = ~(Dx0,3) = — X(9,0) = 0.

N

7.2 Weak Conservation of Mass

In this section we prove in the Riemannian setting estimates on the behaviour of the local L'-norm
of the solution. These estimates were first proved in Lemma 3.1 of [16], in the Euclidean setting. We
shall use them to provide lower bounds on the FET, as first noticed in [6].

Notice that, since these estimates have local nature, they hold true both for the Cauchy problem on
the whole manifold M, but also for any mixed Dirichlet-Cauchy problem on a domain N C M with
or without finite measure.
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Proposition 7.3 Let M be a Cartan—Hadamard manifold with Ricci curvature bounded below. Let
u(t,x) > v(t,x) € Li, (M) be such that

u, v € C ([0,+OO)7 Llloc(M))

(7.3) w =AW, wv=A0"), in D' ((0,+00) x M)

where a™ = |a|™ Ya. Let R>0, a > 1 and xo € M be such that Bor = Bar(xo) C M, then

(7.4) [/BR [t z) — o(t, 2)] dm] . [/BQR[u(S, 2) — v(s, 2)] dx} T Mt — s,

for any t,s > 0, where

Co Co

(75) MRVQ = m (61 + m

> Vol (Bar \ Br)' ™™ >0

where the constants ¢; > 0 are independent of u and ug, and depend only on m, d and on the lower
bound for the Ricci curvature of M.

Proof. First we apply (7.3) to u and v, to get

(7.6) / / u(t,z) — v(t,z)] dxdt/ooo /Mﬂ(t)A(w(x)) [W™(t,z) — v™(t,z)] dzdt

where ¥ € C2°(0,+00) and ¢ € C°(M). This imply

(77) 3 | @) ool o = [ Aw) ) - o (ko) do

in D’(0,+00) and therefore in Lj, (0, +00) as well.
The numerical inequality
m _ pm S 21—m (a—b)m
valid if a > b € R, a™ = |a|™ 'a and 0 < m < 1; this gives together with (7.7)

<217 [ JA@ (@) [ult 2) — v(t,2)]™ dz
M

8 | ) @) o) d

Setting now w = u — v > 0, by Holder inequality we get the differential inequality

(7.9) / Y(z)w(t, z) dx [/ P(z)w(t,x) dx]m
where
(7.10) ey =2 | [ 180 w0 aa) o

Integrating the differential inequality (7.9) will give

1-m

(7.11) [/ (@) w(t,2) dm]l_m < { [ i) uls. dx] + (1= m)C@)|t — 5|
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for any s,t > 0. This will immediately imply the statement, once we prove that C'(¢) = M(R, ) <
+00.

To this end we consider a function ¢ = ¢® € C°(M), with
(7.12) 0<p<1, ¢=1in Bg, ¢ =0 outside Byr
with a > 1. Moreover we will assume that ¢ is “radial” and
o(x) = p(o(x)/R)
where 7 : R — R is a C2°(R) function such that:
0<p(s) <1, P(s)=1,for0<s<1, =0, for s>«
where o > 1 and g(z) is the Riemannian distance from a fixed point. We then have

—m —m/(1—m —bm/(1—m, B _ 1/(1—m)
A @) () O = ) PO (b - 1) 2 [V P 4 b A

(1—m)

1/
<[b(b — D]/l 0= |19 5 P 4 |Ag|

the last inequality follow from the fact that we are considering a radial function 0 < @(z) =
P(o(z)/R) <1, with b > 2/(1 —m). We know by Lemma 7.2 that Ap > 0 in our setting.

We next recall that Calabi’s inequalities, sometimes known also as the Laplacian comparison Theorem
(cf. [14]) states that, if Ric > —(d — 1)a?

Ap < (d — 1)acoth(ap)
where the r.h.s. is in fact the Laplacian of p in a space of fixed, constant negative curvature. Therefore
c
No<e+ =
o
where of course in the Euclidean case ¢; = 0.

We have then shown that |Ag| < ¢; + ¢a/p. Then we compute

V(@) = R™2[7 (o) /R [Vol* < R72[# (o(@)/R) < ca B2
Ap(a \—\R- 7' (e(@)/R) IV (o) + R™'% (o(a) /) A(x)|
[|R % (o(@)/ RV (o) + [ (o) B)] | Ao(a)| |

<R (|R—1so”(e(:v)/R)l + (%' (o@)/R)| (Cl * ?))

ek lor)

where in the last step we used the fact that Ay is supported in Dg o = Bor \ Br and that the smooth
function © has bounded derivatives in Dp

@' (o(x)/R)| + ¢ (e(x)/R)| < G
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we just remark that this last estimate depend on an explicit choice of the test function .
An integration over Dp . gives:

1-m

s UD [ (@) ) O de

Co Co

S a-DR (Cl ECET

) Vol(Dg o) ™™
This concludes the proof. []
Remark 7.4 The proof shows that in the Fuclidean case the constant ¢; vanishes.

Clearly, Theorem 7.1 is a consequence of the above result.

7.3 Volume growth

CASE 1) If the volume growth of the balls of M is sub-exponential

(7.13) Vol(Br) < C(d, M) R, c>0
or
(7.14) M = Cypog(a —1)R]"2ro(=m)

The case of M = R? is contained in this one, since we have ¢ = d. Letting a = 2 we recover Lemma
3.1 of [16]. In the R%-case the lower bound on extinction time becomes:

1-m
Ug da:)

The quantity 2 — d(1 —m) is positive if m > m. = (d — 2)/d and negative if m < m.. Letting then
R — oo in the case m > m, gives T = 400, and this shows that if the initial datum is nonzero in
some sets of positive measure, then the solution does not extinguish in finite time, while this is not
always true in the case m < me.

T(ug) > Cypp g RZ-1—™) (/
B

R

CASE 2) If the volume growth of the balls of M is exponential
(7.15) Vol(Bg) ~ C(d,M)e°®, ¢ >0,R— +o0

then the lower bound on the FET becomes

1-m
Ug dx) .

in particular for all 0 < m < 1 one cannot a priori conclude that there is a solution which is not
vanishing in finite time. This is consistent with the results of the previous Section.

T(up) > Ca R2e 0 (/
B

R

Remark (2) still holds when the volume growth of the balls is faster than exponential.
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8 Summary of the results

(I) The supercritical case: m > me.. In this zone there is a different behaviour depending on the
curvature and on the volume.

Euclidean Space R?. There is not extinction in finite time, for data in any LP(R?), with p > 1,
moreover there holds the smoothing effect, from any LP(R?), with p > 1 to L>°(R%). There holds the
conservation of total mass. In the cases of bounded domains when we consider the mixed Cauchy-
Dirichlet problem, there is moreover the extinction in finite time, due to the fact that the Poincaré
inequality holds. There is no conservation of mass.

Negative Curvature. In the case of nonparabolic manifolds with infinite volume and negative curvature,
there is extinction in finite time, for any data in any LP(Rd), with p > 1, due to the Poincaré inequality,
or spectral gap, and there the smoothing effect holds and it is equivalent to Sobolev inequalities. The
same holds in any subdomains therein when we consider the mixed Cauchy-Dirichlet problem. In all
situations the conservation of total mass does not hold.

(IT) The subcritical case: 0 < m < me. In this zone the behaviour seems not to depend on the curvature
and on the volume. Indeed, the mass is not conserved in any case, and the solution extinguishes in
finite time in any situation: in the case of nonpositive curvature, both with infinite volume, and also
for finite volume with additional Dirichlet conditions. The Smoothing Effect holds for any data in
any LP(R?), with p > p. = d(1 —m) /2.

The point (¢) = (me, 1) is a critical case in which solutions do not extinguish in finite time neither in
R? nor in bounded domains therein.
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