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Spatial concavity of solutions to parabolic systems

KAZUHIRO ISHIGE, KAZUSHIGE NAKAGAWA AND PAOLO SALANI

Abstract. We investigate spatial log-concavity and spatial power concavity of
solutions to parabolic systems with log-concave or power concave initial data in
convex domains.
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1. Introduction

In a series of previous papers [18-22], two of the present authors investigated con-
cavity properties of solutions to parabolic equations with respect to space and time
variables, introducing also the notion of parabolic concavity. In a recent paper [15],
the authors of this paper treated weakly coupled parabolic systems with vanish-
ing initial data and investigated again concavity properties with respect to time and
space variables. In this paper we study spatial concavity properties of solutions to
parabolic systems with non vanishing initial data.

Concavity properties of solutions to elliptic and parabolic problems are a clas-
sical subject of research and have been largely investigated. Here we just refer the
reader to the classical monograph by Kawohl [25] and to the papers [1-8,10,12,14—
24,26-37], some of which are closely related to this paper and the others include
recent developments in this area. However very little is known concerning concav-
ity properties of solutions to elliptic and parabolic systems and the only available
results to our knowledge are in [15], which treats power concavity properties with
respect to time and space variables for weakly coupled parabolic systems with van-
ishing initial data. Unfortunately, in order to be able to take account of the time
variable, the arguments in [15] are not applicable to the case of non vanishing ini-
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tial data. To our knowledge, this paper is the first one dealing with spatial concavity
properties of solutions to parabolic systems with non vanishing initial data.

Let  be a bounded convex domain in RN (N > 1), D := Q x (0, c0) and
m € {1,2,...}. We denote by S" the space of real N x N symmetric matrices. Let

u= (@, ... u™)ec*(D:R"NC(D:R™)
satisfy the parabolic system

Btu(k)+F(k)(x,t,u,Vu(k),Vzu(k))=0 in D k=1,....m

u(k)(x,t)>0 in D k=1,....m (1.1
u(x,t) =0 on 9L x [0, 00) '
u(x,0) =up(x) in Q,

where uy = (u(()l),...,u(()m)) € C(Q: [0, 00)™) and
uf’>0inQ  u’ =0 on o for j=1,...,m.

Throughout this paper we assume the following conditions on F = (F( ...,
F(m)):

(Al) F=(FD, ..., F™) e C(DxR" xRN x SN : R™);
(A2) Foreachk e {1,...,m}, F ®) isa degenerate elliptic operator, that is F (k) (x,
t,u, 0, ) is non-increasing in SN for every fixed (x, t,u,0) € D x R" x RV,

Here we refine the technique developed in [15,20] and [22] and investigate spatial
concavity properties of the solution u under conditions (Al) and (A2). Our ap-
proach is based on the construction of the spatially concave envelope of the solution
and the viscosity comparison principle, and it is different from those of [11,13,24]
and [28-35] treating spatial concavity properties of the solutions to parabolic equa-
tions.

We state our main theorems in Section 4. Here we state a result on the spatial
log-concavity of solutions to parabolic systems which directly descends from them.

Theorem 1.1. Let Q2 be a bounded convex domain in RY and d;, d > 0. Let
(u,v) € C>Y(D : R?) N C(D : R?) satisfy

oru —diAu+ f(x,t,u,v,Vu) =0 in D

v —doAv+g(x,t,u,v,Vv) =0 in D

u,v=>0 in D (1.2)
ux,t) =v(x,t)=0 on 082 x [0, c0)

u(x,0) =up(x) v(x,0) = vo(x) in 2,
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where f and g are nonnegative continuous functions in D x [0, 00)?> x RN . Assume
the following conditions:

(1) The viscosity comparison principle holds for system (1.2);
(i1) The functions
fro(x,r,s):=e"" f(x,1,¢, ¢ €0)

and gro(x,r,s):=e  g(x,t, e, e, e°0)
are convex in Q x (0, +00)2 for every fixedt > 0 and 6 € RV .

Thenlogu(-, t) andlogv(-, t) are concave in 2 for every fixed t € [0, 00), provided
that log ug and log vg are concave in 2.

For the viscosity comparison principle for parabolic systems, see Section 4. As a
corollary of Theorem 1.1, we have:

Corollary 1.2. Let Q2 be a bounded convex domain in RY and dy, d» > 0. Let
(u,v) € C>Y(D : R?) N C(D : R?) satisfy

oru —diAu+v|Vul|* +ciu =0 in D

v —dyAv 4+ u|Vvl|P + v =0 in D

u,v>0 in D (1.3)
ulx,t) =v(x,t) =0 on 082 x [0, c0)

u(x,0) =uo(x) v(x,0) =vo(x) in £,

wherea > 0,b > 0,c; > 0and cy > 0. Thenlogu(-, t) and logv(-, t) are concave
in Q for any fixed t € [0, 00), provided that log ug and log vy are concave in 2.

Next we state a result on the power concavity for porous medium systems.

Theorem 1.3. Let Q2 be a bounded convex domain in RY and d;, d > 0. Let
(u,v) € C>Y(D : R?) N C(D : R?) satisfy

u —diAw*)+ f(v) =0 in D

v —dr A(WP) 4+ g(u) =0 in D

u,v>0 in D (1.4)
ulx,t) =v(x,t) =0 on 082 x [0, 00)

u(x,0) =up(x) vx,0) =v(x) in €,
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where o, B > 1. Assume the following:

(1) The viscosity comparison principle holds for system (1.4);
(i1) The functions

fe,m) = geif (n%> and g(&,n) := U%g (g%)

are convex with respect to (&, n) € (0, 00)2.

Letp := (o —1)/2and q := (B — 1)/2. Then u(-, t)? and v(-, t)? are concave in
p

Q for any t > 0, provided that u;, and vg are concave in S2.
For sufficient conditions for the concavity of the functions f = (£, 7) and g =
g(&,n),see, e.g.,[18, Lemma A.1].

The paper is organized as follows. In Section 2 we introduce some notation
and recall basic properties of concave functions. In Section 3 we recall some basic
viscosity theory for systems and prove a technical lemma. Furthermore, we give a
uniqueness result for parabolic systems (see Theorem 3.6) which is enough for the
purposes of the next section. In Section 4 we state and prove the main results of
this paper, see Theorems 4.1 and 4.3, which are general results on power concavity
and log-concavity of solutions to problem (1.1). Theorem 1.1 is a corollary of
Theorem 4.3. In Section 5 we apply Theorem 4.1 to the porous medium equation
and related systems and prove Theorem 1.3.

2. Preliminaries
Throughout the paper, let N and n be natural numbers and let SV denote the space

of N x N real symmetric matrices. If A, B € SN, by A > 0 we mean that A is
non-negative definite, while A > B means A — B > 0. Forn € {2,3, ...}, we set

n
A, = {x:m,...,x,,) c0<n<1G=1,...,n), Z,\,-:l}.
i=l1

For any r = D, r™yands = (5D, ..., s™) e R”, we write
r<s if r® < s®  for each k = 1,...,n.
For any a = (ay, ..., ay) € (0,00)", 1 € A, and p € [—00, +00], we set

[Xlaf—l—}»zaé’—l—-u—{—knaf]l/[) if p# —o00, 0, 00

max{aj, ..., a if = 400
Mp(a;)») — " { 1 i n} . p
al s ay lf p=O

min{ay, ay, ..., a,} if p=—o0,



SPATIAL CONCAVITY OF SOLUTIONS TO PARABOLIC SYSTEMS 295

which is the (A-weighted) p -mean of a. For a = (ay,...,a,) € [0,00)", we
define M, (a; A) as above if p > 0 and M,(a; A) = 0if p < 0 and ]—[;’:1 ai = 0.
Notice that M, (a; 1) is a continuous function of the argument a. In the case n = 2,
for simplicity, we write

Mpy(a, b; ) :=My((a, b); (1 — p, 1))

fora,b € [0,00),u € [0, 1] and p € [—o0, o0].
Due to the Jensen inequality, we have

M,(a; 1) <My(a;») if —o0o=<p=<gq=oo, (2.1)
for any a € [0, 00)" and A € A,. Moreover, it easily follows that

lim Mj(a; A) = max{ay, ..., a,} lim Mj(a; A) = min{ay, ..., a,}
p—>+00 p—>—00
and lim, .o M (a; A) = My(a; A).
We recall the definition of p-concavity of nonnegative functions in convex sets.
Definition 2.1. Let K be a convex setin RV, O := K x (0, 0o) and p € [—00, 00].
A nonnegative function v is said spatially p -concave in Q if, for every fixed t > 0,

v((1 = Mx1 + Axg, 1) = Mp(v(x1, 1), v(x2,1); A)

forall x;,xp € K and A € (0, 1).
Roughly speaking, v is spatially p -concave in Q if

e Case p = oo: for every fixed ¢t > 0, v(-, t) is a nonnegative constant function
in K;

Case p > 0: for every fixed r > 0, v(-, #)? is concave in K ;

Case p = 0: for every fixed t > 0, logv(-, t) is concave in K ;

Case p < 0O: for every fixed t > 0, v(-, t)? is convex in K;

Case p = —oo: for every fixed t > 0, the level sets {x € K : v(x,t) > d} are
convex for every d > 0.

Then the following hold (see, e.g., [28]):

(a) Let K be a convex set in RY, 0 := K x (0, 00) and —0c0 < p < oo. Due
to Definition 2.1 and (2.1), if v is spatially p -concave in Q, then v is spatially
q -concave in Q forany —oo < g < p;

(b) Let {v;};en be nonnegative functions in Q such that, for every j € N, v; is
spatially p;-concave in Q for some p; € [—00, o0]. Let v be the pointwise
limit of the sequence v; in Q and lim; .o p; = p € [—00,00]. If v is
continuos with respect to the time variable, then v is spatially p -concave in Q;

(c) Let p,q € [0, 00]. If v and w are spatially p -concave and g -concave in Q,
respectively, then vw is spatially r -concave in Q, where

1 1 1

— = — 4 —.

r P 9
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3. Viscosity solutions of parabolic systems

In this section we recall the definition of viscosity solutions of elliptic and parabolic
systems and some basic related notions and properties. Furthermore, we establish a
comparison principle for viscosity solutions of (1.1).

Let Q be a bounded convex domain in RV (N > 1) and 7 > 0. For any
function w in Dy := Q2 x (0, T), we denote the semi-jets P2Ew(x, 1) of w at
(x,t) € Dr by

772’+w(x, t):={(a,9, X)GRXRNXS" w(y,s) <w(x,t)+als—t)+(0,(y—x))

1
+§(X(y—X),y—X>+0(|x—y|2+|t—5|)asDTB(y,S)—>(x,t)
Pz’_w(x, t)::{(a,@,X)eRxRNXS” cw(y,s)>wx, t)+als—t)+(0, (y—x))

1
+§<X<y—x),y—x>+o(|x—y|2+|t—s|>asDTa(y,s)—><x,t) :

Furthermore, we define the closures of semi-jets by
fZ’iw(x, 1) ::{(a,G,X) eR xRV xS" : there exists a sequence {(x;,t,a;,0;,X;)}
in D7 x R x RV x §” such that (aj,0;,X;) € Pz’iw(xj, 1)
and (xj,tj,a;,0;,X;) — (x,t,a,0,X)as j — oo}.
Then it follows that
2.+ 2 2.+
P W +wx, 1) = @Y (x, 1), Vi (x, 1), Vg (x, 1) + P w(x, 1)
for all v € C>1(Dy).
Definition 3.1. Letm € {1,2,...}. Assume (Al) and (A2).

(i) Letu = @D, ..., u") be a vector of upper semi-continuous functions in
Dt . We say that u is a viscosity subsolution of (1.1) if

a+ F®x,t,u(x,1,6,X) <0
for (x,t) e Dy, ke {l,...,m}and (a,0,X) € P~ u(x,1t);
(i) Letu = @D, ..., u™) be a vector of lower semi-continuous functions in
Dt . We say that u is a viscosity supersolution of (1.1) if

a+ F®x, t,u(x,1),0,X)>0

for (x,t) € Dr,ke{l,...,m}and (a,0, X) € 52’_u(k)(x, 1);
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(iii) We say that u is a viscosity solution of (1.1) if u is both a viscosity subsolution
and supersolution of (1.1).

The following trivial lemma and its corollary are crucial to the proof of our main
results (see Section 4).

Lemma 3.2. Letke(l,...,m} and (x,t) € Dr. Assume that there exists (a, 5,_)_() €
P2=u® (x, 1) such that a + F® (x, t,u(x,1),0,X) < 0. Thena = a, 0 = 0 and
X > X forevery (a, 0, X) € P>Tu®(x,1).

Proof. 1f (4,0, X) € P~ u® (x, 1), then
_ 1 -
w(x, 1) +a(s—1)+(0, (y—x)) + E(X(y —x),y —x) +o(lx — yI* + |t —s])
1
Sw(y,s) Swx, 1) +als —1)+(0,(y —x)) + §<X(y —X),y —X)
+o(x — yI* + 1t —s])

for all (y, s) in a neighborhood of (x, ¢). This implies Lemma 3.2. ]

Corollary 3.3. Assume (A1) and (A2). If, for every (x,t) € Dr, there exists ¢ =
@D, ..., ™M) of class C? touching u by above at (x,t) (ie. ¢(x,t) = u(x,t)
while ¢ (y, s) > u(y, s) for (v, s) in neighborhood of (x, t)), such that

ap® @, D+FO (v, 1,000, Vo0 (6,0, V2P (x,0) 0 fork =1,....m,

then u is a viscosity subsolution of (1.1).

Proof. Set
a=0¢Px, 0 6=vePx,n X=VeW,0),
and apply the previous lemma for every (x,¢) € Dr and k = 1,...,m. Then
Corollary 3.3 follows from Definition 3.1 (i), (A1) and (A2). ]
Following [23],we introduce the following two conditions onF = (Fy,...,Fy,).
(C1) There exists A > 0 such that, if v= (P, ..., v™) w= (w®, ..., wM) e
R™, maxie(1,.. my(0% — w®) > 0 and (x,7,0) € Dr x RV, then there
exists £ € {1, ..., m} such that
v —w® = max (v(k) — w(k)) >0
ke(l,...,m)

and
FOU, 1.v.0,X) — FO@, 1w, 0, X) > 2 <u<f) _ w“))

for all X € S";
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(C2) There is a nonnegative continuous function w on [0, co) with w(0) = 0 such
that,if X,Y € §",0 > 1 and

g (T O (X O s (1 I
Nor1)=\ov)="°\-1 1)

FOG, s,r,0(x —y), =Y) = FO@x,1,r,0(x — y), X)
<w(o(x —yl+ 1t — s>+ 1/0)

then

forallk € {1,...,m},t,s € [0,00) ,x,y € Qandr € R™.
Remark 3.4. (C2) implies (A2). See [9, Remark 3.4].

Similarly to [23, Theorem 4.7], we can prove the following comparison principle.

Theorem 3.5. Let Q2 be a bounded domain in RN, T > 0 and Dy = Q x (0, T).
Assume (A1), (C1) and (C2). Letu = ™V, ..., u™) and v = (v, ..., v™) be
upper semi-continuous and lower semi-continuous on Q x [0, T'), respectively. If

u is a viscosity subsolution of (1.1) and v is a viscosity supersolution of (1.1) such
thatu <von o2 x [0,T) and Q x {0}, thenu < vin Dr.

Proof. See the proof of [15, Theorem 3.1]. O

However, to apply our main results, contained in the next Section 4, only the
following weak comparison principle is needed.

(WCP) Ifuis aviscosity subsolution of (1.1) and v is a viscosity supersolu-
tion of (1.1) such thatu > v in Q x [0, T), whilew = von 02 x [0, T') and
Q x {0}, thenu =vin Dr.

Sufficient conditions for (WCP) to hold are given in the following theorem.

Theorem 3.6. Let Q2 be a bounded domain in RN, T > 0 and Dy = Q x (0, T).
Assume (A1), (C2) and the following:

(C3) There exists . > 0 such that, if (x,t,0) € Dr xRN andv = (v, ..., v™),

w= (w®, ..., wm) e R" withv > w and v # w, then there exists
L ef{l,..., m}such that
v® —w® = max (v(k) — w(k)> >0
kel(l,...,m)
and

FOU, t.v.0,X)— FO@, 1, w,0,X) > A (v“> — w“>)
forall X € S".
Then (WCP) holds.
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Proof. The proof is again the same of [15, Theorem 3.1], just using (C3) in place
of (C2). O

Remark 3.7. We pick the occasion to point out that in [15, Theorem 3.1] was
wrongly stated. Indeed condition (A1) in [15] coincides with condition (C3) here,
which gives Theorem 3.6, but it is not sufficient for Theorem 3.5 (which instead
requires the stronger assumption (C1)). On the other hand, this does not affect the
results of [15], since (WCP) is enough for [15, Theorem 4.1].

4. Spatial concavity

Let Q be a bounded convex smooth domain in RV, D = Q x (0,00) and m €
{1,2,...}.Letu= D, ..., u™) e c>1(D : R™") N C(D : R™) satisfy

E),u(k)+F(k)(x,t,u,Vu(k),V2u(k)):O in D k=1,...,m,

u®(x, 1) >0 in D k=1,....m, (4.1
u(x,7) =0 on 092 x [0, c0).
LetA € Ayty1,k €{l,...,m}and p € [—o0, c0o]. Define

k
Ul (x. 1)
k k +1 - & A (42)
:=sup Mp(”( d(y1,1), .+, ul )(yn+1,t);k) Syl QL x=) " My
i=1

for (x,t) € D. Then we easily see that
U ec® UP>uP@,n>0in D U =00n3Qx[0,00). (43)
p,A pPsA — ’ p.A T ’ . .
We denote by U },"’ the spatially p-concave envelope of u® defined by

Ulgk)(x, 1) == sup U(k;(x, 1),
p:
AEAp4
which is the smallest spatially p-concave function greater than or equal to u®).
Clearly, u™® is spatially p-concave in D if and only if u®¥ = U [(,k) in D; since
U ;,k) > u® by construction, to have equality we just need to get the opposite
inequality U [(,k) < u®, which can be obtained via Comparison Principle if U*)

turns to be a subsolution of the problem at hands. Thus in this section we give a
sufficient condition for

— (O (m)
Upsi= (U Uit

to be a viscosity subsolution of (4.1) in the case of 0 < p < 1 and study spatial
concavity properties of the solutions of (4.1).
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4.1. Caseof 0 < p<1

In this subsection we focus on the case of 0 < p < 1 and prove the following
theorem.

Theorem 4.1. Let Q2 be a bounded convex smooth domain in RN, D :=Q x (0, 00),
me{l,2,...}and 0 < p < 1. Assume (A1), (A2) and the following condition:

(F3) Letk € {1,...,m}. For any fixed & € RN and t, > 0,

fg(k) <x v v(m),A>

2

-1 1 1 14 1_3
= (%) pF<k><x,t*,(v<w)p,...,(m)v,(vw))p 0.()""4)

is convex with respect to (x, v v A) € Q x [0, 00)™ x SN,
Letu= W, ..., u™) e C>(D:R™ NC(D :R"™) satisfy (4.1) and

lim p~YPu® (x+v(x)p, 1)=00 for (x,t)€dQx(0,00) k=1,...,m, (44)
p—0+

where v = v(x) is the inner unit normal vector to 9$2 at x. Then U, ;. is a viscosity
subsolution of (4.1).

Proof. Let (x4, t) € D, A = (A1, ..., Ap+1) € Apy1and k € {1, ..., m}. Since
u® =00n9Q2x(0,00)and0 < p < 1,by (4.2) and (4.4) we canﬁnd{ (k)}anrl] C
D such that

n+1

k k k k
Xy = Zkixi( ) Ul(jjt(x*, ty) =M, (u(k) <x§ ), t*) e u® ( IEJ:I, Lk) k) .
i=1
Furthermore, the Lagrange multiplier theorem assures that

p—1
= u(k) ()C%k), t*) Vl/t(k) (X%k), t*) =

(.0 NTo W (LK *)
”()<n+1 ’) V”()< n+1’t*)
Let {a¥}+! < [0, 00) be such that "1 3,0 = 1. Set
k k k k k k
U(k) U( ,)\(x*, ts) u§ )=y ® <xi( ), t*> yi( )(x)::xi( )+al.( ) (x—x4),

U,:= (Uil), e U,E"”) u; = (ugl), e ulgm)) .

It follows that

n+1

k k k
U® = M, (ui),'--,u,iil:w x=Y ayP . 4.6)
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Fork =1, ...,m,we define
k
0O, = Mp® (3 @0, PR @L00) . @

which is a C%!-function in a neighborhood of (x4, t,) € D and satisfies
k k k
o® (x,, 1) = M, (u§ e u® s x) =U® =UY (). (49
Moreover, it follows from the definition of U, ; and (4.6) that

k
U (e = o® 1)

in a neighborhood of (x,, t.).
We prove

3t<ﬂ(k) (X4, 1) + F(k)(x*’ ty, Uy, V(P(k) (x*, 1), szp(k)(x*, t*)) <0 4.9

fork=1,...,m.Let V' :=(3/0dx1,...,3/0x,,3/0t). By (4.5) and (4.7) we have
n+1 p—1 .
Ve, = P00 Y3 u® (3P 00,1)" vu® (500, 1)

i=1

and

_ k k P k
V20 (xr, n=p® @, 17 Y, <al.( >) u® (yl.()(x),t) Vzu(k)(yi()(x),t)
i=l1
+ (1= pe®x, 1) PVe® (x,1)

n+1
k k p—1 k
& Z)»iai( )y ® (yl.( )(x), t) vu® (yi( )(x), t)
i=1

NN (N o s NP o)
—1=pye® 'Y () u®(3 P00 .0) " VP3P 1)

i=1

®@ Vu® (P (x), 1)
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in a neighborhood of (xy, #x). Since y; )(x*) = x ) and A € Apt1, by (4.5) and
(4.8) we obtain

+1
p—1
atw(k)(x*,t*):(Uik)) Z (")< ,t) 8,u(k)<xi(k),t>,
p—1 1-p
V(p(k)(x*,t*):<U>£k)) qu”‘)( L) va® (0 =(v®) e

and

p—1
Vz(p(k)(x*’t*):@ik)) ZX ( (k)) (ulgm) v2,® (xi(m,t*)

FA-p (U0) Vo) © Ve ) @D
(i By () ).

p
ai(k):<ul(k)/UﬂEk)) i=1,....n+1,

we deduce from (4.8) that

pn+1 2 —p
() ()’ )
-p p
= (Uik)) Z)\ ( (k)) (Uik)) M, (ugk), e, ”g:)-l; A) =1.

This together with (4.11) implies that

VM (x,. 1,) = (U,Ek)) Z)\i (ai(k)> <u§k)) v2u® (xi(k), t*)

i=1

1-3p ntl 3p—1
=(U®) T a ()T va® (x0.n) (4.12)

i=1

Taking

n+1

1-3p
=(U®) Y wa,

i=1

where .
p—
A = (ul?")) VO a® ) i=1, . n+ 1
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Then, by (4.10) and (4.12) we obtain
at‘p(k) (X4, 1) + F® <x*, 1y, Uy, V‘P(k) (X4, ), VZ(p(k) (x4, t*))

_ (u® l_pZA
(v) (@)

+F® (x*,t*, . (U("))1 g ( “‘)) Z“‘) (4.13)

-p 1-3p
ey PO (s (1) o () )
—_(yw

<U*> Z ((k))l"’

lp
0 (o (00) 0, (u0) T D).

On the other hand, it follows from (F3) that

1-p 1-3p
k k k
" F(k)( . ur, (1) 7 6, () Ai)

(k)) Z
(v = (u)™
4

1—pitl o 13 . 1 o A1 o\ 53

:<U(k)> Z/\i(v'()) ”F(")(xi“,r*,v;’,(vi”)” 9,(:;}))” Ai)
i=1
I-p
(Uik)) ZA (k)(-(k) (1)»---’U1'(m)aAi)
O\ P ® 0 m
- (o) (S St St $n ).
i=1 i=1

where v(k) (u (k)) and vl.l/p = ((vi(l))l/p, (vl.(m))l/p>. Since

o« S0 ®) ® .\ D
Z)\ixl. )=x* Zkivij =M, (”1 ,...,M’,H)_l;)\,> :( *J) s
i=1 i=1

where j = 1, ..., m, we deduce that

1—[7 1_3pﬂ+1
= F® (x*,t*,u*,(agw) 0. (U9) 0.
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This together with (4.13) implies (4.9). Since (x4, t,) is arbitrary, by (4.3) and
Corollary 3.3 we see that U, , is a viscosity subsolution of (4.1). Thus Theorem 4.1
follows. O

Combing Theorem 4.1 with Theorem 3.6, we obtain the following.

Corollary 4.2. Assume the same conditions as in Theorem 4.1. Furthermore, as-
sume (C2) and (C3). Let0 < p < landu = (u, ..., u™) satisfy (4.1) and

(4.4). If the initial datum u(()k) is p-concave in §f0r k=1,...,m, then u® is
spatially p-concave in D fork € {1, ..., m}.
Proof. Letk € {1, ..., m}. Due to the p-concavity of u(()k), we have

U0 =UPx0=u® xeQ,

for every A € A,41. Then, by Theorem 4.1 we see that U, ; is a viscosity subso-
lution of (1.1) for every A € A,4+1. Applying Theorem 3.6, by (4.3) we see that
U,.» < uin D, which implies that U, < uin D. On the other hand, it follows from
the definition of U, that U, > uin D. Therefore we deduce that U, = uin D.

Then u® is spatially p-concave in D for every k € {1, ..., m}. O

4.2, Caseof p=10

In the next theorem we give a sufficient condition for Up ) = (Uél)z, e (m)) to
be a viscosity subsolution of (4.1).

Theorem 4.3. Let Q2 be a bounded convex smooth domain in RN, D := € x (0, 00)
andm € {1,2,...}. Assume (A1), (A2) and the following condition:

etk € {1,...,m}. For any fixed 0 € andt, > 0,

(F4) Letk € {1 For any fixed 0 € R and 0
f(k)< M ...,v(’”),A) =" F®) (x, Ly, e”m, e e”(m), e”(k)Q, " A)
is convex with respect to (x, v ) A) e D xR" xSV,

Then Uy, : (Uél)z, ceey Ué";)) is a viscosity subsolution of (4.1).

Proof. Let (x4, t,) € Dand L = (Aq, ..., Apt1) € Apy1. Thanks to the bound-
ary conditions and to the regularity of u and of the geometric mean, we can find

W1+l = D such that
n+l1 .
Xy = Z)»,-xi( ),
i=l1
)\‘.
k . . . l
Ug (e 1) = Mo (u(") (xf ),t*),...,u(k)< f,ﬁpf*> ) l_[u(k)< ®) t*>

{x
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Notice that the Lagrange multiplier theorem assures that

) el n)
W) T )

Set

k k k k k k
Ul = Uéyk)(x*, 14) uE )=y ® <xl~( ), t*) yi( )(x) = ( )+ (x — x4,

V2,0 (x©
U, = ( ,,El), cee ém)) u; = (ugl), ey l/ll(m)> Ai = # :
U

It follows that

n+1 «
x=> ayPw. 4.14)
i=1

Fork =1, ..., m, we define

n+1 A
k k k !
w(k)(x,t) ::M()(u(k) (yf )(x),t), cou® (yij“x),t);)») = Hu(k) (yi( )(x), t) )
i=1

which is a C%!-function in a neighborhood of (x4, t,) € D and satisfies

n+1 e
k) |™ k
§0(k)(x*, ty) = 1_[ |:14,( )] = Uggk) = Ué’)z(x*’ Iy).

i=1

Moreover, it follows from the definition of U, and (4.14) that
k
UgQx, 1) = o™ (. 1)

in a neighborhood of (x,, t.).
We apply the same argument in the proof of Theorem 4.1 with p = 0, and
prove

8t(p(k) (X4, 1) + F(k)(x*y Ly, U, Vfﬂ(k) (x*’ 1+), Vzw(k) (s t*)) <0 (4.15)

fork =1, ..., m. Similarly to (4.10) and (4.12), we have

n+1 3 u® (x n+1 atu(k) (k) s
i=1 t

n+1 vu(k)( (k)

t*) k
Vo® (x4, 1) = UP ?»—’=<p()(x 1) 0,

n+1 VZM(k)( () n+1

2 (k k k
Vgo()(x*,t*)=U,£)§ I:AT_U()E:AA
= i
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Then we deduce that
8190(16)()(*7 ) + F(k) (x*’ t, Uy, V(P(k) (X5 15), VZ(P(k) (X5, t*))

n+1 au(k)( () ) n+1
=U<k>z —(k) + FO [ x,, 1,0, UP0, UP Y "4
i=1
+1 (k> (k) k) 4.16
—U(k)an by iy 10, up Ai) (4.16)
u®
1

n+1
+ F® (x*, t, U, URO, UP Y " A,-) .
i=1

On the other hand, it follows from (F4) that

o ® o ®
n+1 F(k)(xi(k)’ t*,ui,ufk)& Ml(k)Ai) n+1 F(k)( () te evi,eli 0, el l,)
hi ®) =2 N o
i=1 U; i=1 ei

n+l . . |
=S (Dl )
n+l1
ST PN SIS S DA)

k) (l) (’n)

where v;"" := logu and e¥i := (e¥i , .. ). Since
+1 +1 .
x® X o) OV _ 1o 77
Z Z = log 1_[ =logU,"",
i=1 i=1

we deduce that

ntl o g (xi(k), ts, U;, M,QC)Q, Ml(k)Ai)

A
k
i=1 ul( )
n+1
.7:9( (x*, log U(l) ..., log Uim), ZMA,)
i=1

1 I’l+1
(k)F(k) (x*,t* u®rg, U(k)Zk A
i=1
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This together with (4.16) implies (4.15). Since (x4, t,) is arbitrary, by (4.3) and
Corollary 3.3 we see that Uy, is a viscosity subsolution of (4.1). Thus Theorem 4.3
follows. O

By Theorem 4.3 we apply a similar argument as in the proof of Corollary 4.2
to obtain the following result.

Corollary 4.4. Assume the same conditions as in Theorem 4.3. Furthermore, as-
sume (C2) and (C3). Letu = u, ..., u™) satisfy (4.1) with initial value uy =

(u(()l), e, u(()m)). If the initial datum u(()k) is log-concave in §f0r k=1,...,m,
then u® is spatially log-concave in D for k € {1, ..., m}.

Theorem 1.1 easily follows from Corollary 4.4. Corollary 1.2 follows from Theo-
rems 1.1 and 3.6. Furthermore, we have the following well known result (see [7,13]
and [31]).

Corollary 4.5. Let Q be a bounded convex domain in RN . Let u € C 2(DyNnC (D)
satisfy
oru —Au=0 in D
u(x,t) =0 on 09 x [0, 00) 4.17)
u(x,0) =up(x) in L,

where uq is a nonnegative continuous function on Q. Then u is spatially log-
concave in D provided that ug is log-concave in 2.

Proof. Let u be a solution of (4.17) and A > 0. Then the function U := e *y
satisfies

00U — AU +AU =0 in Q x (0, c0).

Applying Corollary 4.4 to the case where m = 1 and F(x,t, U, VU, V?U) =
—AU + AU, we obtain the spatial log-concavity of U in €2 x (0, co). Thus Corol-
lary 4.5 follows. 0

Similarly, we obtain Corollary 1.2.

5. Applications to porous medium equations

We apply our results in the previous section and study concavity properties of
porous medium equations and related systems. Concavity properties of solutions
to the porous medium equation have been studied in several papers, see, e.g., [11,
17,30,34,35] and references therein (see also a survey book [38] for porous medium
equations).
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5.1. Porous medium equation

Let © be a bounded smooth convex domain in RV, D := Q x (0, c0) and o > 1.
Consider the Cauchy-Dirichlet problem for the porous medium equation

oru—Aw*)=0 in D
u=20 on 92 x (0, 00) 5.1
u(x,0) =up(x) in £,
where ug € X := {w €eC(Q):w>0inQ,w=0o0n 89}. Problem (5.1) has a
unique classical solution in D (see, e.g.,[38, Theorem 5.5 and Proposition 7.21]). In

this subsection, as an application of Theorem 4.1, we prove the following theorem,
already given in [35].

Theorem 5.1. Let Q be a bounded smooth convex domain in RN and o > 1. Let u
be a classical solution of (5.1) withug € X. Then u is spatially (o — 1)/2 concave
in D provided that ug is (o« — 1)/2 concave in 2.

Notice that our approach is completely different from that of [35] and enables us
to obtain concavity properties of solutions to general parabolic problems including
parabolic systems (see also Subsection 5.2).

For the proof of Theorem 5.1, we prepare the following lemma.

Lemma 5.2. Let n be a solution of
—An=n"" in Q@ >0 in Q@ 13n=0 in Q.

Let0 < B < 1 be such that 28 < a(a — 1). For any concave function € C(Q),
such that ¥ > 0in Q and = 0 on 02, and for every € > 0, set

50 = 10005 + ep ]
Then ug is (o« — 1)/2 concave in Q and
ug(x) = snx)* in (5.2)
for some § > 0.

Proof. Since u(()a_l)/z and v are concave in  and 0 < B < 1, we see that ug is

(o — 1)/2 concave in 2. So it suffices to prove (5.2).
It follows from [3, Proposition 1] that n € C 2+1/e(Q). Then

n(x) < Cidist(x, Q) in 5.3)
for some constant C; > 0. On the other hand, since ¥ is concave, we see that
e 2 28 2 . 26,
uy(x) > €Ty (x)o-T > Crea-Tdist (x, dR)e=T in 54

for some constant C5. Since 28 < (o — 1), by (5.3) and (5.4) we have (5.2). Thus
Lemma 5.2 follows. g



SPATIAL CONCAVITY OF SOLUTIONS TO PARABOLIC SYSTEMS 309

Proof of Theorem 5.1. For any € > 0, there exists a unique classical solution u, of
(5.1) with the initial data uf) (see, e.g., [38, Theorem 5.5 and Proposition 7.21]). By
Lemma 5.2 we can find 7 > 0 such that

TEI ()Y <uS(x) in Q. (5.5)

Set 1
2(x, 1) i= [(o — D)t + 7] a1 p(x) '/,

which satisfies
zi—AEZ*¥) =0 in D z=0 on 9 x (0, 00).
By (5.5) we apply the comparison principle to obtain
ue(x,t) > z(x,t) in D. (5.6)
On the other hand, it follows from the Hopf lemma that

.. . nx A+ pvx))
liminf ——MM—~= >
p—0+ 14

0

for any x € 9Q2. This together with (5.6) and the definition of z implies that

liminf p~ @ u (x + pv(x), 1) > 0 (5.7)
p—>=+0

for all (x, t) € 92 x (0, 00).
Let v := au®~!. Then we have
0tV — Ve Ave — —1|Vv€| =0 in D
a —
ve =0 on 9 x (0, c0) (5.8)
v(x,0) = afug ()" in Q.
Set |
F(x,t,w,0, A) = —wtr(A) — —1|¢9|2
o —

for (x,t,w, 0, A) € D x (0,00) x R" x §".
We apply Corollary 4.2 with p = 1/2 to ve. Then the function

1
Foi(x,w, A) i= w F(x, 1, w?, wh, w™' A) = —tr(A) — —]w|9|2
a —_—

is convex with respect to (x, w, A) € Q x [0, 00) x SV for any fixed & € R” and
t > 0. This means that F satisfies condition (F3) with p = 1/2. Furthermore, we
deduce from (5.7) that

lim p~2v(x + pv(x), 1) = 00
p—>+0
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for all (x,7) € 92 x (0, 00). Therefore, by Corollary 4.2 we see that v is spatially
1/2 concave in D, which means that u. is spatially (@ — 1)/2 concave in D.
On the other hand, if 0 < € < €3, the comparison principle implies that
0 <u(x,t) <ue(x,t) Sue(x,t) in D.

Then, by [38, Proposition 3.6] we see that

lim uc(x,t) =u(x,t) in D.
e—0

Therefore we deduce from the spatially (¢ — 1)/2 concavity of u in D that u is
spatially (¢« — 1)/2 concave in D. Thus Theorem 5.1 follows. O

5.2. Porous medium systems

We discuss spatial concavity properties of the solution of the following nonlinear
porous medium system

ou —d | Aw*) + f(x,t,u,v,Vu) =0 in D
3tv—d2A(v/3)+g(x,t,u,v,Vv)=0 in D

u>0 v>0 in D 5.9
u=v=0 on 92 x (0,00)
u(x,0) =up(x), v(x,0)=wvo(x) in €,

where o, § > 1,d;,dy > 0 and ug, vp € X. Assume the following conditions:

(F3') For any fixed 8 € RN and ¢ > 0, the functions

ﬂ,

gro(x,v) :=vh-

[\S] %)
o
N
=
-
(w4
T
“:
T
‘.C
(o)
T
D
N——"

are convex with respect to (x, u, v) € Q x (0, 00)2.

Then, setting U = au*land V = ﬂv'g*l,we have

. 1
%U —UAU + f(x,t,U,V,VU)— ——|VU|>’=0 in D

@1 (5.10)
&V —VAV +5(x,t,U,V,VV) — FWVP =0 in D,
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where

f(x,t,U, V,VU)

a—2 1 1
U\ e=T U\Na=T [V \FI 1 U\ a=1
e (G) (e (5 () (0) )

B=2
=B —1) (K)ﬁ ¢ |xt. (5)
B o

By
can

g(x’ ts U9 V7 VU)

=T VAT 1 v\
A=) ——(2) wv
(ﬁ) ﬂ(ﬁ—1)<ﬂ>

a similar argument as in the proof of Theorem 5.1 with the aid of (F3’), we
apply Theorem 4.1 with p = 1/2 to problem (5.10). Indeed, if the viscosity

=

g
|

|

comparison principle and regularity theorems hold for problem (5.9), then U and V

are

spatially 1/2 concave in D, which means that # and v are spatially (o — 1)/2

concave and (8 — 1)/2 concave in D, respectively. (We leave the details to the
reader.) Theorem 1.3 is a direct consequence of the consideration above.
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