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Abstract. We prove local integral (entropy) estimates for nonnegative solutions
of the fourth-order degenerate parabolic equation

ut + div(u"VAu) =0
in space dimensions two and three. These estimates enable us to show that solutions
have finite speed of propagation if n € (%, 2) and that the support cannot shrink

if the growth exponent n is larger than 3/2. In addition, we prove decay estimates
for solutions of the Cauchy problem and a growth estimate for their support.

1. Introduction. We consider nonnegative solutions of the initial
boundary value problem

uy + div(u"VAu) =0 in Qx (0,7)

2u=2Au=0 on 09 x [0, 7] (Pr)
u($70) = UO((L’) in Q

in space dimensions two and three. This problem appears in the lubrication
theory for thin viscous films that are driven by surface tension and the
function u is the height of the film (cf. [15]). The above partial differential
equation is a fourth-order parabolic equation that degenerates for u = 0. In
recent years also other examples of similar degenerate parabolic equations
of higher order appeared in the physics and materials science literature. We
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only mention models for phase separation in alloys (Cahn—Hilliard equation
with degenerate mobility; cf. [8], [10], [11]) and models for the evolution of
dislocation densities in the theory of plasticity (Norton—Hoff-type models;
cf. [14]). For an overview on degenerate parabolic equations of higher order
and their applications we refer to Bernis [2].

The mathematical investigation of problem (Pr) started with a paper
by Bernis and Friedman ([5]). In one space dimension they were able to
show the existence of a nonnegative Hélder-continuous solution for all values
n > 1. The Hélder continuity of the solution is important for their analysis
because it ensures the smoothness of the solution where it is positive and
it implies its boundedness. Bernis, Peletier and Williams ([6]) studied the
question whether self-similar source-type solutions of the Cauchy problem
corresponding to (Pr) exist. They showed that only for n € (0, 3) self-similar
source-type solutions with finite mass exist.

A new idea in the study of fourth-order degenerate parabolic equations
was the discovery of new integral (or entropy) estimates, which in one space
dimension are derived from the equality

d
1 1 _ —-1,2 (nta—1)(2—a—n) -3, 4
—04(04+1)£/Qua+ __/Qun+oz Uy — n+o - a—n /Qun+a ul. (E)

A careful analysis shows that identity (E) gives a priori estimates for real
numbers « satisfying % < a+n < 2. In the paper by Bernis and Friedman
([5]) the identity (E) was applied only for &« = 1 —n. Using the new estimates
Beretta, Bertsch and Dal Passo ([1]) and Bertozzi and Pugh ([7]) were able to
prove regularity results that are optimal in the sense that they are sharp for
the source-type similarity solutions. Integral estimates derived from a local
version of identity (E) are used by Bernis ([3]) and Kersner and Shiskov ([16])
to show that in one space dimension solutions to (Pr) have the property of
finite speed of propagation of their support if n € (0,2). In addition, Bernis
([3]) obtained regularity results for the resulting free boundary and decay
estimates for ¢ — co. In a recent paper, Bernis ([4]) extends his result on
finite speed of propagation to the case n € [2,3).

Although there has been some progress in the study of degenerate par-
abolic equations of type (Pr) in one space dimension, many questions are
still unanswered. Probably the most important one is to define classes of
functions in which problem (Pr) has a unique solution. In this context we
refer to Beretta, Bertsch and Dal Passo [1] for an example of nonuniqueness.
If 0 < n < 3, a class in which problem (Pr) may be well-posed consists of
functions with a prescribed contact angle at the edge of the support. The
integral estimates resulting from identity (E) imply that the solutions have
a zero contact angle for almost all ¢. The only result for a nonzero contact
angle that is known to the authors is by Otto ([20]) who shows in space
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dimension N = 1 for the special case of growth exponent n = 1 existence of
weak solutions with a prescribed contact angle.

In higher space dimensions there are existence results for degenerate par-
abolic equations of fourth order by Elliott and Garcke ([10, 11]) and Griin
([14]). But in these papers the growth exponent n was restricted to the
interval [1,2) if one wants to prescribe initial data with compact support.
In a recent paper Dal Passo, Garcke and Griin ([9]) were able to show a
global version of the integral estimates in higher space dimensions (cf. also
Section 2). These estimates make it possible to show existence of weak so-
lutions to problem (Pr) if n € ( %,3). Furthermore, the integral estimates
imply new regularity results; in particular, the zero contact angle is attained
in a generalized sense (cf. Corollary 2.2 in [9]). But so far it is not known
whether solutions to problem (Pr) in higher space dimensions are bounded
or continuous. Recently Bernis and Ferreira have constructed self-similar
source-type solutions in the case of higher space dimensions (][12]).

Let us briefly describe the outline of this paper. In Section 2, we present—
basically following the spirit of [9]—the main ingredients and results concern-
ing the construction of solutions to problem (Pr), using an approach that
will be well adapted to the proof of a local version of the global integral esti-
mates derived in [9]. These local integral estimates will be essential for our
results about the qualitative behaviour of the solution’s support (cf. Section
3).

For technical reasons we need to assume for this construction and therefore
throughout the paper that N = 2,3 and

n>4i ifN=2 mne(},4), f N=3 (H)
Of course our construction would work in one space dimension as well, but
since this was already considered by other authors (cf. [1, 7, 3]), we do
not state results in one space dimension. A priori estimates also hold for
n € (0, %), but they do not guarantee sufficient regularity to formulate a weak
notion of solutions (cf. the proof of Theorem 2.1 in [9]). In space dimension
three we can only prove integrability of the flux u"VAu if 0 < n < 4 (cf. [9]),
and therefore compactness of approximate solutions can only be established
for this range of values of n.

In Section 3 we prove a local version of the integral estimates derived
in [9] and we use these estimates to obtain a nonshrinking property for the
solution’s support under the assumption that n > 3/2. Another consequence
of the local integral estimates is that the solution we constructed has finite
speed of propagation. By this we mean that if a solution is zero in a ball
B,,(Xo) C Q at time to it will remain zero in a slightly smaller ball for
slightly later times ¢ > ty. This result is achieved by a generalization of
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Bernis’ technique ([3]) to higher space dimensions together with the methods
derived by Dal Passo, Garcke and Griin ([9]) (cf. Section 4). Having shown
finite speed of propagation it is possible to construct solutions to the Cauchy
problem related to (Pr) that have compact support for all times ¢ > 0
(Section 5). In addition, we prove decay estimates for these solutions and
give upper estimates for the growth of their support. The rest of the paper
is devoted to the proof of auxiliary results of interpolation and differential
inequality type (see Section 6 and Appendix).

Notation and general assumptions. We assume that Q C RV (N =
2,3) is an open and bounded domain with boundary of class C*! (or C%! if
Q is convex) that is piecewise smooth. Therefore, the unit outward normal
v(z) to Q exists for almost all z € Q. The initial data ug € H(Q) (or ug €
H'(RY) if we consider the Cauchy problem) are assumed to be nonnegative.
By Qr we denote the space-time cylinder Q x (0,T). (-,-) := (-,- ) a1y x 1
stands for the duality product of a functional in (H* (Q))/ and an element in
H'(Q). For a (N x N)-matrix A and vectors a,b € RY we define {(a, A,b) :=
Zﬁ\fj:l a;Aijbj. We define [¢( > 0] := {z € Q : {((z) > 0} and B,,(z9) =
{z € RN : |z — 20| < 70}. In addition we use the constants convention; i.e.,
different constants appearing in a sequence of inequalities may be denoted
by the same symbol.

2. Construction of a solution. In this section, we briefly describe the
main ingredients of the approximation process used to construct solutions
to problem (Pr). This approximation method will be consistent with our
technique to derive a local version of the integral estimates of Dal Passo,
Garcke and Griin ([9]). Let us consider for o > 0, 6 > 0 auxiliary problems

(Uos)t + div(mes(uss) VAugs) =0 in Q x (0,T)
%um; = %Aum; =0 on Jf) x [O,T] (PTjg(s)
Uy5(0) = Uggs 1= ug + 0% + o in Q,

where ug € H'(Q) is nonnegative and 6, 6, are positive real numbers. For
the diffusion coefficient m,5 we choose

Tn+s

Mas() = O™ + 75 + oTnts’

and we assume that fQ u8‘+1 < oo for a number « € (% -n,2 — n)

If s is sufficiently large, our particular choice of bounded diffusion coeffi-
cients m,s ensures that there exists a solution to problem (Pr ,s) which is
positive for almost every ¢ € (0,7). In addition, the integral estimates of
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Proposition 1.2 of [9] hold true, and for almost every t € (0,7") we have that
VAu(t,.) is contained in L?().

Passing successively first with § and then with ¢ to zero, we obtain,
following the lines of proof of Theorem 2.1 of [9], a solution of (Pr) in the
sense of

Definition 2.1. A solution of problem (Pr) is a nonnegative function u €
L>°(0,T; H'(Q)) with the following properties:

1) fOI‘ all q > m, u e Hl’Z(O,T; (Hl’q(Q))/),
ii) there exists an a € (3§ —n,2 — n) such that

a+n+1 at+n+1
4

e LY0,T; HY(Q)), and w” 2 e L?*(0,T; H>?(Q)),

U

iii) wu solves the equation u; + div(u"VAu) = 0 in the sense that
T
|t c®) =4 [ ntn— a2 vl vuvg
0 [u>0]

+ %/ nu "t [Vu|* AC +/ nu”_1<Vu, D¢, Vu) +/ u"VuVA(
[u>0] [u>0] Qr
for all ¢ € L>(0,T; H**°(Q2)) fulfilling V(- v = 0 on 99 x [0,T].
iv) u attains its initial data in the sense limy o u(t) = ug in L' ().

Let us collect some properties of the solution u. The regularity of v implies
that w € C([0,T]; LP(Q)) for p € [1,00) if N =2 and for p € [1,6) if N =3
(cf. Corollary 4 in Simon [21]). Hence, u attains its initial values in the sense
of iv). Since u € C([0, T); (H"9(2))') N L>(0,T; H'(Q)) for ¢ > sx=i5-xym
we can conclude that u(t) is well-defined in H*(Q) for all ¢t € [0,T]. In
addition, we obtain u € Cs([0, T]; H(Q)), where Cs([0,T]; H*(£2)) denotes
the space of all functions u : [0,7] — H'(Q) that are continuous in ¢ with
respect to the weak topology in H'(Q2). For the two latter results we refer
to Lions and Magenes [17, Chapter 3, Lemma 8.1] (see also [3]). Another
consequence of u € Cg([0,T]; H'(Q)) is that t — [, |[Vu|?(¢) is lower semi-
continuous. Following the arguments of Dal Passo, Garcke and Griin ([9; cf.
the proof of Theorem 2.4]) we can establish [, [Vul?(t2) < [, [Vul?(t1) for
almost all t1,t5 € [0,7T] with ¢1 < to.

Now we state a global integral estimate that is valid for all real numbers
o satisfying § <a+n<2,a#0,—1andallte (0,T):

1 a+1 —1 9 atntl 2 at+n+l 4
@t D / um(t) + O {/ ’D w2 ‘ —I—/ ’Vu S ‘ }
Q Qq Q

1 a+1 a+n+1
S m / UO + 02/ u 5
Q Q4

(1)
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where Cy depends on a and n and C5 depends on «,n, N and €. For the
proof we refer to Dal Passo, Garcke and Griin [9]. We want to point out that
fQ u8‘+1 is bounded for compactly supported initial data only if o + 1 > 0.
Hence, we obtain that for arbitrary nonnegative initial data and n € (0, 3)
the regularity stated in ii) holds for all € (max{3 —n,—1},2 —n). It was
shown in [9] that Co = 0 if the domain € is convex.

Applying a diagonal procedure or continuing successively the solution we
may also replace the interval (0,7") by (0, 00) to get a solution on £2 x (0, 00).
We refer to the initial value problem on €2 x (0,00) by problem (P) or by
problem (P,s) in the case of the modified problem.

3. Integral estimates—Ilocal version. In this section we derive a local
version of the integral estimate (1) and show local positivity properties of
the solution. In addition, we prove a nonshrinking property for the support
of solutions if n is large enough.

Let us now formulate the local version of the integral estimate.

Theorem 3.1. Let hypothesis (H) be fulfilled, let u be a solution of problem
(P) constructed as in Section 2 and let « be a real number satisfying % <
a+n<2anda#0,—1. Let { € C3() be a nonnegative function such
that [, Cluf™ < occ.

Then there exists a positive constant C7 depending only on o and n, such
that the following estimate is valid for all t € (0, 00) :

o _ atntl 2 atn+1 4
—a(alﬂ)/ggm +1(t)+6'11{/9 ¢t | D25 +/Q ¢ | vu ,}

t
< m/g4u8‘+1+01/ / Ua+n+1(|VC|4+C2|AC|2). (2)
@ 0 J[¢>0]

Proof. The proof consists of two steps. First, we prove an estimate similar
to (2) for a solution u,s of Problem (P,s5). Afterwards we pass to the limits
0\, 0and o\ 0.

For each o, we consider the functions

9o5(T) = s A AT+ ST (3)

and

at+n—s+1 4 1

a+1 o a+n+1
a(a+1)T + (a+n)(a+n+1)T ’

(4)
which have the property (G%5)" = (9%5) = "0 We choose s large

mes(7T) *
enough such that we can conclude from Lemma 2.1 of [9] that u(¢) is strictly

« )
G0'5 (T) = (a+n—s)(a+n—s+1) T
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positive for almost all ¢ € (0,00). Furthermore, VAu(t) exists for these

t as an element of L2?(2). Hence, u,s fulfills for all 7 > 0 and all ¢ €
L? (0, T, Hl(Q)) the identity

T
| (as)es) = [ mos 1)V utas -V =0, 5)
0 Qr

Let us now choose ¢ = (*g%(uys + €) as test function in (5). For the
parabolic part (i.e., for the first term in (5)) we obtain

/ C uaé t?.goé (uaé +€ > /<4 U05+5 /C4 UOO'J""E)

(6)
For the elliptic part we estimate in a way similar to the proof of Proposi-
tion 1.2 of [9] for almost all ¢ € (0,7):

— /Qmm;(ums)VAums V (¢*985(uos +€))
> 72 /Q Hugs + 6)““‘“727{% [DQ(uga + 5)'7]2 + %[A(Uaa +¢)7] 2}
+ c(a,n,y) /Q ¢Huos + )3 Vugs|*
— (81 + 62) /Q (Hugs + )72 | Vugs|!
- %/ (Huos +)*t ! (1 - mT;(éﬁsi)a)NAu”ﬂz
Q

E 2
& | s sl ()
Q

Uy + E

- / megs (UJ(S) ggé (u05 + E) VAUU§VC4
Q

—/(M“o“)+1)(u05+5)a+n—1|Au05||wm;||v<4|
Q

Mo (uaé +e

- / (s + €)Y Vit | D1 [V
Q

_ / (o + €)™ Vs VY|
Q
=Lh+L+A +A+A3+ L1+ Ly+ L3+ Ly (7)

with the notation

c(a,n,v) = (1=9)(y—3)—z(at+n—1)(a+n=2)+3(1-7)(l-a—n), (8)
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where v can be chosen such that ¢(a,n,~) is positive (cf. [1], [9]). Hence,
the terms I; and I are positive and it remains to estimate A, Ay, A3 and
Li,Lo, L3, Ly. The term A; can be absorbed in I if we choose d; and do
small enough. Using the global integral estimates derived for u,5 in Section 2
we obtain that, for o, fixed and when integrated over time, Ay + As = o.(1)
as € tends to zero.

Now we estimate the terms Iy to Ly. First we get

L — / 5 (tos) 0% (s + €) Atigs Vits VA
Q
+ / Mes (o) (9%5) (Uos + €) Atgs Viugs VC (9)
Q

+ / Moo (Ues)gas(Uos + €) Algys At =: Li + Lf + L:{’.
Q

In the Appendix we shall prove that there exists a constant C' (independent
of 0,§) and a constant C(c,d) such that the following estimates hold for all
7>0and all € > 0:

mys(7) ggs(r+€) < Clr +e[*T 1 4 Clo,8) el + e,
Mas(7) (955) (T +€) < Clr + |7, (10)
Mas(T) gos (T +e) < Clr + e[

Thus we obtain

I el < C/ (s + &) [ Vetgs|| D?uas ¢ VE| + 0c(1)
Q
= 53{/ C4|V(u05 + €)a+2+1 ‘4 +/ C4‘D2(Uo'5 +e¢) g |2}
@ Q

+053/ (s + )1 |V + 0.(1).
(¢>0)

For L3} we get

i <c /Q (o5 + €)™ Atgs| C2IVCP2 + C / (o5 + €)°+" [ Atigs| 3| AC]

<64 / (Uos + &) T Augs|*¢* + Cs, / (ugs + )T H(IVCI* + CACP).
Q [¢>0]

Finally, we estimate the last term:

Ly <C / (s + £)°H2 [Vus|* C3|V¢|
Q

§55/ C4(U06+5)a+n3‘VU06‘4+065/ <u06+6)a+n+1‘vd4_
Q [¢>0]
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Now one can use the inequalities
/ C4<U06 +€)a+”_1]D2u05]2
Q
éé{/ C4‘D2(uo‘§ +‘5) °‘+2n+1 / C ’v Ugs + 6) a+n+1 ‘4}
Q

and
[ 61D s et
Q
B T —

to control the terms Lq,...,Ls. The estimate for the elliptic part together
with (5), (6), (11) and (12) gives (2) if we pass to the limits € N\, 0,0 \, 0
and o \ 0.

(12)

Remark 3.2. If we assume in addition to the assumptions in Theorem 3.1
that « is positive, we can derive for all 0 < 1 <ty < c©

tg t2
/<4 Oé+1 2_1{/ /C4‘D2u +2+1}2+/ /C4‘VU +4+1‘4}
tl Q tl Q

to
4 a+1 a+n+1 4 ZA 2
§/ch (“”CQ/tl /[<>o]“ (IVCI* +CIAC?),  (13)

with a constant C depending on a and n. This estimate holds for all
¢ € C(Q) and for ¢ = 1if Q is convex.

To show (13) we choose ¢(x,t) = x(£)¢*(z) g% (ups(x, ) +¢) in (5), where
X is the characteristic function of the interval [t1,¢2]. Then we proceed as
in the proof of Theorem 3.1. But in order to pass to the limit § \, 0 in the
term [, G%5(uos)(t1) we need to show

5/ ulFm I (t) — 0 as 6\, 0.
Q

In the case t; = 0 we could use that ug , is uniformly bounded away from
zero to proceed. Since the global integral estimate has been established for
a whole interval of values of «, we can use a similar argument as was used
in the proof of Lemma 3.3 ([3]) to show the above convergence in the case
t; > 0 as well. To prove the convergence for a fixed o we use that we have
a uniform bound on § [, ulF" "t (¢1) for a & < o to control duly " 5! at
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points where u, is small. The convergence of all other terms can be shown
as in the proof of Theorem 3.1.

The local integral estimate as formulated in Theorem 3.1 enables us to
generalize results of Beretta, Bertsch and Dal Passo ([1]) on positivity prop-
erties to space dimensions two and three. Our results improve results by
Griin ([14]) who first showed positivity properties in higher space dimen-
sions.

Corollary 3.3. Let hypothesis (H) be fulfilled and let u be a solution of Prob-

lem (P) constructed as in Section 2. Assume ¢ € C3(S2) fulfills [, C4u§7n <
0.
Then u has the following properties:

i) if n > % then for all Lebesgue measurable sets E C [ > 0] with
positive measure

/ u(z,t)dx >0, for allt € (0,00),
E

ii) if N =2 and n > 3 then for almost all t € (0,00) u(t) is strictly
positive on [¢ > 0].

Proof. Assume [, u(z,t)dx = 0 for aset E C [( > 0] with positive measure
and a time ¢t > 0. Then u(t) would be zero on a set with positive measure.

But with the help of Theorem 3.1 we control [, (*u®*!(t) for all a with

% —n < a+1<3—n. Since a+ 1 can be chosen negative, this gives a

contradiction.
It remains to prove ii). We choose an arbitrary open ball B CC [ >
0]. Theorem 3.1 and the L°°(0,00; H(2))-regularity of u implies that

a+n+1

i (t) € HY(B) for all a with 2+ < a+n < 2 and almost all ¢ € (0, 00).

at+n+1

Hence, for these t it holds that u™ 4 (t) € C7(B) if v € (0,2=Y). Assume

a+n+1

there exists a xg € B with u(zg,t) = 0. Using the inequality u(x,t)™ =
Clz — zo|” (x € B) and estimate (2) of Theorem 3.1 we get for a +1 <0

4y(atl)

o0 > / C4 U(l’,t)a—H dx > C_l/ C4|x — 1'0| atntl do.
Q B

This gives a contradiction if n > ﬁ, because we can choose a such that
the integral on the right-hand side becomes unbounded. Therefore, u(t) is
strictly positive on B for almost all t. Applying the above argument for a
countable collection of balls B CC [ > 0] that cover [( > 0] gives the result.

4. Finite speed of propagation. In this section we show that the
solution we constructed in Section 2 has the property of finite speed of
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propagation of its support if n € (%, 2) and the space dimension is two or
three. First we give a definition of finite speed of propagation.

Definition 4.1. We say a function v : Q x (0,00) — R has finite speed
of propagation if for all t¢ > 0, xop € Q and ro > 0 with B,,(z¢) C Q
and v(tg) = 0 almost everywhere in B, (xo) there exists a T, > 0 and
a continuous function 7 : [tg,to + T%) — RT with r(¢y) = 7o such that
v(z,t) =0 forallt € [to,to + T%) and x € B,)(xo).

The following result states that the solution constructed in Section 2 has
finite speed of propagation if n € (é, 2).

Theorem 4.2. Letn € (3,2), N € {2,3} and o € (max{3 —n,0},2 —n).
Let u be the solution of problem (P) constructed in Section 2 and assume
that there exists a time to > 0 such that u(ty) = 0 in By (xo) C Q almost
everywhere. Then there exists a positive constant T, depending on a,n, N, rg
and u(to) such that for allt € (to,to +T%), u(t) =0 a.e. in By (xo), where
r(t) is defined through

(1) = o) — ot 0 [ [, pre 12)ﬁ. (1)

The constant Ay depends on a,n,ro and N and the exponents n and (3 are

4(a+1) i3 n
= an = .
ANo +5Nn +4N — 4n ANo +5Nn +4N — 4n

Ui

Proof. The proof follows the line of Bernis’ proof in one space dimension
([3]). Since the technical modifications are not straightforward, we present
the proof. For simplicity we assume without loss of generality that (zg, o) =
(0,0) (see Remark 3.2). In order to proceed we need to derive the estimate
(2) of Theorem 3.1 for ((z) = ¢.(z) = (r — |z|V) with » > 0. We can
derive this estimate if we approximate ¢, by smooth functions and pass to
the limit in the estimate for the smoother functions.
For ¢, the following estimates hold:

IV (z)| < NrV71if o] < r

and
|A¢,(x)] <2N(N — 1) 7V =2 if || < r.

Using the notation w = «* 3~ and ¢ = 2 — ang (cf. Bernis [3]) we can

derive from Theorem 3.1 that there exists a constant C independent of r
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such that for all r € (0,79)
4 r 4
sup / (T‘N - |33|N) w? +C_1/ / (TN - |$|N) | D%wl|?
B,.(0) 0 JB(0)

0<t<T
T
< C'/ / PN =12,
0o JB.(0)

T
B D)= [ [ (N el Dl
o JB.(0)

F(r,T):= sup / (r — |J:\N)4wq
B (0)

(15)

Now we define

o<t<T

and obtain, using (15) and a weighted version of the Gagliardo—Nirenberg
inequality (cf. Lemma 6.3),

T

F+E; < C’r4(N1)/ / w?
0 JB.(0)
T

d
< CT4(N1)/ </ |D2w]2> </ (’f’N _ ‘x’N)‘lwq)
0 B, (0) B, (0)

T q
n Cr—2V+4(N—1)/ (/ (PN — ‘x’N)4wq>
0 B (0)

< CT4(N—1)EgT1—dF%(1—d) + C,,“721/+4(N71)TF§‘

2(1-d)

Hence, we may choose T} so small that Cr—2v+4(N-DTFq (r,T) < F(r,T)/2
for r € (%,70) and T € (0,Tp). This implies that for these (r,T") we have

F(r,T) + Eq(r,T) < Cr*N-DEd(r, T)T 4 pc =D T).

Now Young’s inequality yields

F(r,T) + E4(r,T) < Cr*Ef(r, T)T" (16)
with
_ AN -1)q _ dg _ (—d)g
TTay—e-d) T g—20-a) T 21—

For r € (7, 70) this leads to the following differential-type inequality for Ey:

Ey(r,T) < C - (ro)* EJT".
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Since 6 > 1 it follows from Lemma 6.4 with K = C-(ro)" T" that Eo(r,T) =
0 if r <7y, where 7 is defined through

T{V = rév — %Ci(TQ)%TgEO(TO,T)%.

To

But this property only holds as long as r; > 3.
With the help of the integral estimate (1) and the Gagliardo—Nirenberg
inequality (cf. [19]) we estimate

Eo(To,T)ﬁ/ |D2 a+n+l|2

a(a+1)/ o +0102/ / e

1 «@ a(a+n+1 l1—a)(a+n+1 atn
Sﬁ/ +1+C/ ]V )|(++)| |( )(++)_‘_“++1)

+n+1 1— 441
< w08 OT(Tuols ™ ol gl ),
where a = (v +n) ]31;’2

This implies that we can choose T' so small that ry > 5. For these
T we conclude from (16) that F(r1,7) = 0, and hence u(T') = 0 almost
everywhere on B,, (0). Therefore, the proof of Theorem 4.2 is complete, and

in particular we showed that v has finite speed of propagation.

Remark 4.3. If ) is convex the integral estimate (13) with ( = 1 can be ap-
. a+n+

plied to show that ftzo fBT»O (o) }DZ u | can be estimated by [, u®* (to).

This implies that for {2 convex the time T, which appeared in Theorem 4.2,

only depends on a, n, N, rg and [, u®™(to).

5. The Cauchy problem. The result on finite speed of propagation as
formulated in Theorem 4.2 allows us to construct solutions to the Cauchy
problem

{ uy + div(u"VAu) =0 in RY x (0,00) (CP)

u(0) = ug in RY
which are compactly supported for all ¢ > 0.
Theorem 5.1. Assume n € (%,2), N € {2,3}, and let ug € H'(RY)
be a nonnegative function with the property ug(x) = 0 if |z| > Rgy, where
Ry € R*. Then there exists a nonnegative compactly supported solution

u € L=((0,00); HY(RY)) of (CP) in the sense that for all T > 0 there exists
a R(T) > 0 such that

i) u(z,t) =0if |z| > R(T) and t € [0,T],
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ii) u is a solution of (Pr) with Q = Byp(1)(0) and initial value ug.
In addition, the following properties hold true:
iii) there exists a constant ¢y depending on « and n such that for all
0 <t <ty <ooand o € (max{0, 3 —n},2 —n)

to to n
/ ua+1<t2) + Cl{ / / \D2u +2+1 ’2 +/ / \Vu +4+1 ’4}
RN t1 RN t1 RN
< [ i), (17)
RN

iv) the function t — [on [Vul?(t) is almost everywhere equal to a non-
increasing function.

Proof. We choose a real number R > 0, set = Br,+4r(0) and construct
a solution to (Pr) as described in Section 2. For x with |z| > Ry + 4R and
t € [0,T] we set u(z,t) = 0.

Covering the set Q \ Bg, by balls of radius 2R and applying to these
latter balls Theorem 4.2 it follows that there exists a time T, depending
on a,n,N,R and [or uft" (cf. Remark 4.3) such that u(z,t) = 0 if |z| >
Ro+ R and t € [0, T,]. Now we choose u(., T,) as new initial data. Repeating
the above construction with Ry replaced by Ry + R and the initial time 0
replaced by T, we obtain a solution in By 55 X [Tk, 2T%] satisfying u(z,t) =
0 if |z| > Ro + 2R and t € [T, 2T.]. For the last step we used that

/ Ua+1(T*) S/ ’LLSH_I
RN RN

to conclude that the support of u(t) remains in the set Bg, .oz on the whole
interval [T}, 2T,] (cf. inequality (1) in which Cy = 0 since Q is convex).

Using the regularity properties of solutions to problem (Pr) (cf. Definition
2.1) we may “glue together” the solutions obtained on [0, 7] and [T, 27%]
to obtain a solution on RY x [0,27}]. An inductive argument completes the
construction of the solution.

Properties iii) and iv) are true since they hold for the solutions of problem
(Pr) which we constructed in Section 2. This proves the theorem. [

The next theorem states decay estimates for solutions of the Cauchy prob-
lem and growth estimates for their support.

Theorem 5.2. Let the assumptions of Theorem 5.1 hold and let u be a
solution to (CP) constructed as in Theorem 5.1.
Then the following properties are satisfied:
i) if N =2 and p € (1,00) or N =3 and p € (1,6) then there exists a
constant C depending on p,n, N such that for allt > 0

4p+nN

()] < C lug| P ¢~ 55 wnw (18)
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ii) there exists a constant C' > 0 depending onn, N such that for allt > 0

8+n(N—2)

IVu(t)|z < C lug| 7 =50 (19)

iii) if up(x) = 0 for allx € RY with |z| > Ro, then u(z,t) = 0 for all x €
RN with |z| > Ry + B |u0|{“r”N754+1n1\77 where B is a constant depend-
g onn and N.

. . . . atntl
Proof. As in Section 4 we introduce the function w := u~ 2 , and we

derive from (17) that for all t; < t5 € [0, 00)

ta
/ w(ts) +C1/ / |D*wl|? S/ w(ty) (20)
RN RN

with ¢ = 2@3:;{1 and a € (max{0,% —n},2 — n). From the Gagliardo-
Nirenberg inequality in R (cf. [19]) and since mass is conserved ( [ u(t) =
Ja~ uo) We obtain, with r =

q, T,

%nﬂ and a constant C' depending only on IV,

l—a
w(t)]g < CID*wl3|wl,™* = ClD*wl5|uol,~

Here a is the exponent from the Gagliardo Nirenberg inequality and is de-

fined through % =a(3 — %)+ (1 —a). We refer to Bernis ([3], Chapter

10) who demonstrates how to prove the Gagliardo—Nirenberg inequality if
0<r<l.
Hence, (20) gives with Y'(t) := [px w?(t) that

2(1 a) 2 R
Y(ta) =Y (t1) + C uoly Yaa(r)dr <0,

t1

where C depends on a,n and N. This implies that

, 1 _2(1—a) 2
Y < —C Vuol] Y

in D'(R"). Now combining this inequality with the C([0,00); L*™1(2))-
regularity of u (cf. Section 2) we observe that Y fulfills the assumptions of
Lemma 6.5. Applying Lemma 6.5 with the choices © = alq, v1 =Y and

l—a

_2(-a)
vy = (Ybl_@‘f‘c_lmoh v

1
1-©

© - 1)t>

we can estimate

—(&-1) _ _20-a) aq—2
Y(t) < <YD +C Muoly, ™ (& - )t> )
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Therefore, there exists a constant C' depending on o, n and N such that

4(at+)+nN
[ulat1 < Cluo |(arl)(4+zmt & T

for a € (max{0, 1 —n},2—n). This proves (18) for p € (max{1, 2—n},3—n).

To derive the decay estimate for [Vu(t)|> we choose v = 25 and estimate

/RN (Vul?(t) = —/RN ulAu < </RN uo‘+1> : (/RN u‘“’”_lmuﬁ) 2. (21)

From the integral estimate (17) we derive

2t
cl/ / u T Aul? < Y (1),
RN

Now we can use that [,y |[Vu(t)|? is nonincreasing almost everywhere (cf.

Theorem 5.1.iv) and inequality (21) to conclude that for almost all ¢

2t
—1/ / ua+n71‘Au’2
t RN

> o [ i) ([ vupen)”

s€E[t,2t]

where C' depends on n and N. This implies that for almost all ¢

(/RN IVul?(2t))” < ( sup / ut ()%

s€t,2t] JRN
2(4(a+1)+nN) 2(84+n(N—-2)
TN 2aN e, _2N+4
< Cluoly 0 = Clugly T R

Since t — [, [Vu[?(t) is lower semi-continuous, (19) is proved for all ¢ €
(0,00).

Having established (19) we are able to show the result on the decay be-
haviour for w in all LP-norms with p as in i). The Gagliardo—Nirenberg
inequality gives

[uly < C|Vulg uol;™
2Np—2N
(N+2)p -~
a € [0,1]. The decay estimate for the gradient then implies (18).

It remains to prove the growth estimate for the support of the solution wu.
Therefore, we make use of the scaling property that with u also

with ¢ =

We remark that the assumptions on p and N ensure

ug (z,t) = KNu(Kz, K't), ~:=4+nN,
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is a weak solution of the Cauchy problem having the same mass as u. The
local integral estimate for ug

¢
4 a1 o1 ? 12 atptl o
Crug (t2) + O D uy |
RN t, JRN

to
< [ cturte e [ u (Ve Pla)
RN t1 [¢>0]

where a € (max{0, 3 —n},2 —n),( € CF(R"Y)

and C4, Cs are constants depending only on « and n,

follows by transformation of the local integral estimate for u (cf. Theorem
3.1 and Remark 3.2). The decay estimate i) gives

/R N w2, 1) do = . KNyt (K, K7) da
= [ KMy, K7)dy
R

N 4(a+1)+nN oN 4(a+1)4+nN
< K7%Clugly ™™ K738 < Clugl; *™

Now we apply Theorem 4.2 to the functions ug at time tg = 1. The above
estimate for [,y u3 (x,1) dz gives that T\ in Theorem 4.2 only depends on
a,n, N, Ry and |ug|; (cf. Remark 4.3). A covering argument as in the proof
of Theorem 5.1 gives that for all R > 0 there exists a time T > 1 depending
on a,n, N, R and |ug|; such that for all A € R* the following property holds:

if  ug(z,1) =0 for all z € RY with |z| > A,

N . = — (AK)

thenug (z,t) =0 for all x € R" with || > A+ Rand t € [1,T].
When transformed back to u, property (Ax) implies that for all 79 > 0 and
all A€ R

if  wu(z, ) =0 for all z € RY with |z]| > A,

then w(x,t) =0 for all 2 € RY with |z| > A + RTOIM and t € [0, 70T
(4)
By assumption we have uo(x) = 0 if |z| > Ro. Theorem 4.2 and a covering
argument as in the proof of Theorem 5.1 give the existence of a time T, > 0
and a function

R:[0,T.] = R", R(0)= R

such that
uw(z,t) =0 if |z| > R(t) and te€]0,7T4]
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Now we fix a time Ty € (0,7%), and we apply property (A) with 79 = Ty to
derive - -
u(x,t) =0 if |z| > R(Tp) —I—RTol/7 and t € [Ty, ToT).

If we apply property (A) again, this time setting 7o = TyT and A = R(Tp) +
RTY we

0 get

u(z,t) =0 if |2| > R(Ty) + RTYY(1+ TY7) and t € [Ty T, Ty (T)?].
Induction gives for k > 1

k—1
u(z,t) =0 if |2| > R(Ty) + RT," Z(T)j/7 and t € [Ty (T)*~1, Ty (T)"].
=0

Hence for £ > 2 it holds that

(@) — 1

u(z,t) =0 if |z| > R(Tp) + RT&/V T 1 and t € [Ty (T)*1, Ty (T)"].

If t € [Ty (T)*1, Ty (T)*] we estimate

7\ k B (A1
RTOIM (T) /-1 < @(T) / tl/w’
(@1~ @1
and hence

w(z,t) =0 if |z| > R(Ty) + BtY7 and t > Ty T, (22)

where the constant B depends on n, N and |ug|;. Using (14), near t = 0
R(t) can be estimated in the following way:

1

R(t) < Ro+1o— sup ro —Aot”/4 // 1D 52 d dt) )W.
Ro+ro 'r (xo)

Now (17) implies that for ¢ — 0 the right-hand side converges to Rp; i.e., in
relation (22) R(Tp) can be replaced by Ry, and thus (22) holds for all ¢ > 0.
Finally, we use that the local integral estimate is invariant under the

scaling
up(x,t) = Mu(x, M"™t) (23)

to conclude that B in (22) can be chosen as

B = Bluo|{*™
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with a constant B depending only on n and N but not on ug. This can
be seen by the following argument. Because of the scaling property (23) we
only need to show the growth estimate for initial data with mass one. The
form of B then follows by scaling solutions with arbitrary mass to a solution
with mass one. This completes the proof of the theorem.

Remark. i) In one space dimension the method to prove Theorem 5.2 would
give the results of Bernis (cf. Theorem 7.1 and inequality (7.7) of [3]).

ii) The powers in the decay estimates of Theorem 5.2 are optimal, as can
be seen from self-similar source-type solutions of the form

u(x,t) = tNAﬁ(’:—/\‘> where \ =

which have been found by Bernis and Ferreira ([12]). A self-similar source-

type solution therefore necessarily has the decay ¢~ 5 3N for the LP-norm,
=2 AN for |Vu(t)|2 and a growth rate of ¢77N for its support.

iii) Scaling arguments are widely used in the literature, but the combina-
tion with the induction argument leading to the proof of (22) seems to be
new.

6. Auxiliary inequalities. In this section we prove some auxiliary
inequalities used in Sections 4 and 5. We introduce the notation

[olb . = / |v|P for all p € (0, 00).
’ B (0)

First we state a version of the Gagliardo—Nirenberg inequality appropriate
for our purposes. In particular we state the dependence on the radius r
explicitly.

Lemma 6.1. (Gagliardo—Nirenberg) Let 0 < g < 2. Then there exist con-
stants K1 and Ky such that for all v >0 and v € H*(B,(0))

(02, < K1|D?0[g Jv[3 5% 4+ Kir ™ |vlg., (24)
where @ N 2 N
—q —q
‘T U—Nyg+rany "M 2

If B,(0) is replaced by RN, then (24) holds with the constant K; = 0.

The Gagliardo—Nirenberg inequality was independently proved by Gag-
liardo ([13]) and Nirenberg ([18, 19]). Bernis proved the lemma for the
nonstandard case g € (0,1) in one space dimension. The generalization to
higher space dimensions is straightforward. The explicit dependence of the
constants on r follows by a simple scaling argument.

The following lemma generalizes Lemma 10.5 of Bernis [3] to higher space
dimensions.
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Lemma 6.2. Let 0 < g < 2. Then there exists a constant Ko such that for
all 7 > 0 and all v € L*(B,(0))

A c Z(1—c)
/ 0|7 < Ko </ (r™ — |z|V) vq> (/ v2> ,
B(0) B(0) B.(0)

_ 2—¢q
where ¢ = =g

Proof. For s € (0,7) we get

/ vl = / v+ / v
B.,.(0) B, (0) B, (0)\Bs(0)

<@ -

B;(0)
< (rN —sN)_4/ (TN — ]m\N)4vq+(/ UQ)%CN’q(TN —sN) 2?.
B, (0) B, (0)

Now we minimize the function f(z) = az=% + bz"2" on the interval (0,77,
where we set a = [, ) (rN —|z|N)*v? and b = (fBT(O) v?)3Cy 4 The point

20 1= ((23‘;)19)& is the only positive number with f’(z) = 0. It follows that

2—gq

(TN _ |$|N)4vq+(/ vz)%CN,q(TN _ SN)T
B(0)\Bs(0)

either f has a minimum zq € (0,7"] or 29 > V. Both possibilities imply
the inequality stated in the lemma. [

The next lemma supplies an auxiliary inequality, which was used in Sec-
tion 4 to show finite speed of propagation.

Lemma 6.3. Let 0 < g < 2. Then there exists a constant K3 such that for
all 7 >0 and allv € H?(B,(0))

Kslof3,, < | Dl ( / (rV — V) oy 7Y

7

2
b ([ ) e
B,.(0)
where we have set
__ (10—-g)N and vy 0—ON
10N + (4 — N)gq 2q

Proof. The Lemmas 6.1 and 6.2 yield
0]z, < K1 D?v]5 v

’é;a + Klr*””‘q,r
c

(1-a)
< D%, ( JRGE |er)4|v\q) ol a-a)
B,.(0)

+Cr“</ (rN—yx\N)‘*va) jufbe.
5,.(0)



THE THIN VISCOUS FLOW EQUATION IN HIGHER SPACE DIMENSIONS 437

(1—c)(1—a)
|2,T

Dividing by |v , using Young’s inequality for the second term on

the right-hand side and taking the power , we obtain

2
a(l—c)+c
c(l—a)

__2a_ c(l—a) 3
‘”’%,7« < C!DQUG’(;*C”C (/ (rN — ‘$‘N)4‘v’q) a—o)te a

(0

+Oor (/ (PN — \x|N)4\v|q)3.
B,.(0)

T

Now the claim follows from the definition of @ and ¢. O

Let
Ry(r) := / (r™ — |2|™)° @(x) dzx
B,(0)
with
® € L'(B,(0), ®>0, ro>0.
Assume

Ri(r) < K Rg(r)
for r € [ry,,ro]. Then the following lemma holds (cf. Lemma 11.1 of [3]).

Lemma 6.4. Let K > 0,60 >1 and 0 <r,, <rg. If for the real number r,
defined through

N _ . N  0+37-1% -1
ry =T1p ——971K4R0(r0) 1

the inequality m1 > max{0,7,,} holds, then Ro(r) =0 for r € (0,71].

This lemma is proved in the same way as Lemma 11.1 in Bernis [3]. We
only need to use that R} = Nr™V~1Ry. But we might as well switch to the
variable z = ¥ and apply Lemma 11.1 directly.

Lemma 6.5. Let © > 1, C > 0, M > 0 and assume that the functions
v1,v2 1 [0,00) — (0, M) are continuous and have the following properties:
i) vy is monotonically decreasing and fulfills vi’ < —Cv9 in D'(RT);
ii) vo! > —Cv® in D'(RY);
iii) v2(0) > v1(0).
Then va(t) > vi(t) for all t € RT.

Proof. The function s : [0,00) — R, defined by

V2 (—)_,Ul e .
S(t) = { . ”(gtgt)—vlgg if ’UQ(t) 7 U1 (t)’

@CUQ(t)®_1 if vg (t) =1 (t)
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is bounded and nonnegative. For arbitrary to > 0 and an arbitrary, nonneg-
ative function ¥ € C5°((0,t2)) we have

—/ W () (0a(8) — vr(8)) dt > —c/ (028 — o (DO) () dt. (25)
0 0

Now we approximate an arbitrary nonnegative Lipschitz functions ¢ €
C%1(]0,t3]) by smooth functions with compact support. Hence, inequality
(25), the continuity of vy, vy and item iii) imply

(va(t2) — v1(t2))o(t2) = /0 z(vz(t) —01())(¢'(t) — s(t)o(t)) dt.

Choosing ¢ as the solution of the ordinary differential equation K(t) =
s(t)K(t), K(0) = Ko > 0 and using that ¢ is positive, the result can be
established.

7. Appendix. We are left to prove the estimates (10). We formulate
the result in the following lemma.

Lemmar 7.1. There exist constants C' (independent of o and §) and C =

C(0,0) such that for all T > 0 and for all € > 0

mys(1) g55(7 +€) < C(r +e)*t" T+ C(o,6) e (T +)*t 1,
mes(7) (935) (T +¢) < C(r +e)*
Mys(7) g2 (T +¢) < O(1 + &)t

Proof. We only prove the first inequality. The second and the third inequal-
ities are easier to establish since one can use that m,s(7) < mys(7 +¢), and
therefore we omit the proofs.

We define Z, N, Py, P, P3 such that

95s(T) = a+i_s7'°‘+”_s + éT“ + OCUWTQJF" =: Pi(1) + Py(7) + P5(7)
and
, S(STeranl _}_n7_25+n71 Z(T)

Mes(T) = 5 s p ot N(r)
Now we estimate
(74 )t () T [y g ]

S (T_i_g)oﬂrnfl[ s62 7_2n+ on TnJrs]

a+n—s a+n—s

Pi(1t+¢) Z(T)
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and

Por +2) Z(r) = (r )™} (72) " [t 4 2]
ol
(T+e)* 11+ £) [%T“‘" + %7'25] if n < 1.
(1+

For the last inequality we used that SOl m<i+sifn<l

In addition we get

P3(T 4 8) Z(T) — (7_ 4 €)a+n71(7—+5) [SL‘STS+2” 4 na_,]_25+n}.

T a+n

This gives

mi,s(T)ges(T +€)

a+n—1 B i T L o e e Y i e ¥ e
S C(T + E) { 627-271/+6Tn+s+0-6Ts+2n_;’_7-25_;’_0-7-2.s‘+n+0-27-2s+2n, }

a+n—1 67n+871+T2571+06TS+2R71+U7—28+R71
+ 08(7— + 8) [627-2n+§7—n+s+0-57-5+2n+7—2s+0-7-2.s+n+a-27—2s+2n]

Now we can estimate the factor { } by a constant, which does not depend on
9,0 and 7. The factor [ | is for all 7 > 0 bounded by a constant depending
on ¢ and §. This proves Lemma 6.1.
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