Dirichlet problem on unbounded domains
and at infinity

Aleksi Vihakangas

Abstract

We consider one formulation of the Dirichlet problem for A-harmonic
functions on an unbounded domain of a Riemannian manifold. More
specifically if M is a connected Riemannian manifold, 2 C M is an
unbounded domain, and # : M — R is a bounded Lipschitz func-
tion, then we provide a sufficient condition so that there exists an
A-harmonic function u : @ — R such that lim, .., u(x) = 6(zg) for
every xo € 09 and |u(z) — 0(z)| — 0 as d(x,0) — oo, where 0 € M
is a fixed basepoint. This condition involves geometric inequalities for
M and an integral condition for |V#|. We then apply this results in
the context of the Dirichlet problem at infinity on a Cartan-Hadamard
manifold and prove new solvability results.

The existence of globally defined bounded nonconstant harmonic func-
tions on a given Riemannian manifold M = M" depends heavily on the
manifold. Yau [13| proved that if M has nonnegative Ricci curvature, then
there are no positive (or bounded) harmonic functions other than the con-
stants. This fact and the work of Greene and Wu [5] has motivated people
to study the existence of bounded harmonic functions on Cartan-Hadamard
manifolds, in other words, complete simply connected Riemannian manifold
with nonpositive sectional curvature. Greene and Wu conjectured in [5] that
a Cartan-Hadamard manifold M admits a bounded nonconstant harmonic
function if

Ky < =C/p?

outside a compact set, where C' > 0 is a constant and p is the distance to a
fixed base-point. This conjecture is still open in dimensions n > 3.
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A Cartan-Hadamard manifold has a natural geometric boundary, the
sphere at infinity M (oco), such that M = M UM (00), equipped with so called
cone topology, is homeomorphic to the closed ball B(0,1) € R". Dirichlet
problem at infinity is to find for a given continuous function 6§ : M(c0) — R
a harmonic function v : M — R such that lim,_,, u(z) = 6(xy) for every
xg € M(00) and we say that it is solvable if such u exists for every contin-
uous 6 : M(oo) — R. Anderson [1] and Sullivan [11] proved that if M is a
Cartan-Hadamard manifold and

(0.1) —b < Ky < —d?,

where a, b > 0 are constants, then the Dirichlet problem at infinity is solvable.
There are numerous generalizations of this result in the literature. In 2003
Hsu [10] proved that the Dirichlet problem at infinity is solvable on a Cartan-
Hadamard manifold satisfying either

(0.2) —p T < Ky < (¢ —1)/p’
outside a compact set where € > 0 and ¢ > 2 are constants, or
(0.3) —h(p)2e*P < Ky < —k?,

where k > 0 is a constant and h is a positive and nonincreasing function with
IS rh(r) dr < oo,

The Dirichlet problem at infinity has been recently studied in the context
of p-harmonic and A-harmonic functions. A continuous function u is A-

harmonic if it is a weak solution to the equation
(0.4) —div A(Vu) = 0,

where A is an operator satisfying (A(v),v) = |v|? (1 < p < co0) and other
conditions. Equation (0.4) is modelled after the p-Laplace equation where
A(v) = |[v|P"?v and in this case the continuous weak solutions to (0.4) are
called p-harmonic functions. Note that a function is 2-harmonic if and only
if it is harmonic. Holopainen [7] proved that the Dirichlet problem at infinity
for p-harmonic functions is solvable under the pinching condition (0.1). This
problem is defined analogously by replacing the requirement that u is har-
monic with the requirement that it is p-harmonic. In [9] Holopainen and the
author showed that the Dirichlet problem at infinity for p-harmonic functions
is solvable under curvature condition —p~27%e?** < K,; < —k? and, on the
other hand, under (0.2) in conjunction with the condition p < 1+ (n — 1)¢.
By generalizing a proof method by Cheng [2| the author proved in [12] that
the Dirichlet problem at infinity for .A-harmonic functions is solvable under
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curvature upper bound Kj; < —¢(¢ — 1)/p? and pointwise pinching condi-
tion | Ky (P)| < C|Kpy(P')|, where P, P C T, M are 2-planes containing the
radial vector Vp(x).

In this paper we generalize the results proven in [9] to include .A-harmonic
functions. Our new results concerning the Dirichlet problem at infinity are
Theorem 3.6 and corollaries 3.7 and 3.8. More specifically, we prove that if
xo € M(oo) and U is a neighborhood of zy in the cone topology, then z is
A-regular point at infinity if £ > 0, ¢ > 0, and

—p(x) " exp(2kp(x)) < Ku(P) < —k°

for every x € U N M and radial 2-plane P C T, M. On the other hand we
prove that xy is A-regularif ¢ > 1,1 <p < (1 + o(n — 1))04/6, e >0, and

—pla)**(log p(x)) " ° < Kn(P) < —6(¢ —1)/p(x)?

for every x € U N M and every radial 2-plane P C T, M. Here «, (8 are the
structure constants of A and the Dirichlet problem at infinity is solvable if
and only if every point at infinity is A-regular.

We prove these results concerning the Dirichlet problem at infinity by first
considering the following formulation of a Dirichlet problem on (possibly)
unbounded domains. Suppose that M is a connected Riemannian manifold
(not necessarily Cartan-Hadamard) and that 2 C M is an open set and 6 :
M — R is a continuous function. Is there an A-harmonic function u : 2 — R
such that lim, ., u(x) = 0(x) for every zo € 9Q and |u(x) — 6(z)| — 0 as
p(x) — o0o? We provide a sufficient condition for this to be the case in our
main result, Theorem 2.4. In this result a crucial role is played by an integral

condition
/F(|V«9|w) < 00,
Q

where F(t) < tP™ exp(—t~'¢) and w is a weight function related to the
geometry of €. To illustrate this result we note that in the case of the
Laplacian on a Cartan-Hadamard manifold M = ) of dimension n > 3 it
implies the following.

0.5 Theorem. Fiz e € (0,1). Suppose that M is a Cartan-Hadamard n-
manifold with n > 3. Let § : M — R be bounded and Lipschitz satisfying

(0.6) | P(veln) < .

where F : [0,00) — [0,00) is given by the formula F(t) = t**¢ exp(—t~*°).
Then there exists a unique harmonic function u : M — R such that |u(x) —
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O(z)] — 0 as p(x) — o0o. Recall that p is distance from a fized point on the
manifold.

The integral condition (0.6) is sharp in the sense that if one allows the
case € = 0, then the result no longer holds by Example 2.9.

Considering this kind of Dirichlet problem on unbounded domains, as an
explicit intermediate step towards solving the Dirichlet problem at infinity,
is a new approach as far as we are aware. The main techniques that we use
to prove Theorem 2.4 and Theorem 3.6 are based on ideas used by Cheng
2].

The paper is divided into four sections. Section 1 contains the prelim-
inaries for this work. In Section 2 we consider the Dirichlet problem on
unbounded domains and prove our main result 2.4. In Section 3 we ap-
ply this result to the Dirichlet problem at infinity for A-harmonic functions.
The last section is Appendix, where we deal with the construction of certain
auxiliary functions needed in the proof of Theorem 2.4.

Throughout the paper ¢ denotes an arbitrary positive constant that may
vary even within a line. All manifolds are without boundary.

1 Preliminaries

In this section we recall definitions for the basic concepts that we use: A-
harmonic functions, Cartan-Hadamard manifolds and the Dirichlet problem
at infinity, and finally A-regular points at infinity on Cartan-Hadamard man-
ifolds.

1.1 A-harmonic functions

Let M be a Riemannian manifold and 1 < p < oco. Suppose that A :
TM — TM is an operator that satisfies the following assumptions for some
0 < o < < oo: the mapping A, = A|T, M : T,M — T,M is continuous
for almost every x € M and the mapping = — A,(V,) is measurable for all
measurable vectorfields V' on M; for almost every x € M and every v € T, M:

(Ax(v),v) = alv]”,

[ Au(v)] < Bl
<A:B(U) - A$(w)7 v = w> > 07
whenever w € T, M \ {v}, and

A(A) = AAP2 AL (v)
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for all A € R\ {0}. We denote the set of all such operators by AP(M). The
constants « and 3 are called structure constants of A.

Suppose that U C M is an open set and A € AP(M). A function u €
C(U)NW,.SP(U) is A-harmonic in U if it is a weak solution of the equation

loc
(1.2) —div A(Vu) =0,

in other words, if

(1.3) /(J(A(Vu),V@ =0

for every test function ¢ € C§°(U). If |Vu| € LP(U), then it is equivalent to
require (1.3) for all ¢ € Wy ?(U) by approximation.

A lower semicontinuous function u : U — (—o0, 00| is A-superharmonic
if u # oo in each component of U, and for each open D CC U and each
h € C(D), A-harmonic in D, h < u on 9D implies h < u in D.

In the case of the p-Laplacian A(v) = |v|P~2v, the continuous weak so-
lutions of (1.2) are called p-harmonic functions. In this case « = 3 = 1.
A function v € C(U) N W,2*(U) is 2-harmonic if and only if it belongs to
C*(U) and Au =0 in U, i.e. u is harmonic in the usual sense.

The A-harmonic functions have many features in common with har-
monic functions. See [6] for properties and theory of A-harmonic and A-
superharmonic functions in R”.

1.4 Cartan-Hadamard manifolds and Dirichlet problem
at infinity

A Cartan-Hadamard manifold M is a complete simply connected Riemannian
n-manifold, n > 2, with nonpositive sectional curvature. Cartan-Hadamard
theorem then implies that the exponential map exp, : T, M — M is a diffeo-
morphism for every x € M. In particular, M is diffeomorphic to R".

Let us recall the definition of cone topology. For details and proofs, see
[4]. We say that two unit speed geodesics 7,0 : R — M are asymptotic if
sup;so d(7(t),0(t)) < co. This defines an equivalence relation. Denote the
equivalence class of v by y(00) and the set of all equivalence classes by M (o0).
We call elements of M(oo) points at infinity and denote M = M U M (o0).
For every * € M and y € M \ {x} there exists a unique unit speed geodesic
¥ such that v*¥(0) = z and y € v*¥(0, 00]. Given x € M, v € T, M \ {0},
60 > 0, and r > 0, we define a cone

C(v,0) ={y € M\ {z} : <(v,95") < 3}
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and a truncated cone T(v,0,7) = C(v,8) \ B(z,r) with vertex . The collec-
tion
{open balls} U {truncated cones with vertex o}

is a basis for cone topology on M. This topology is independent of o and,

equipped with this topology, M is homeomorphic to the closed unit ball
B(0,1) € R™ and M(o0) to S*~!. We always equip M with this topology.

Suppose that p € (1,00) and A € AP(M). The Dirichlet problem at
infinity (for A-harmonic functions) is to find for a given 0 € C(M(o0)) a
function v € C(M) such that u|M is A-harmonic and u|M(c0) = 0. We
say that the Dirichlet problem at infinity is solvable if such u exists for every
0 € C(M(0)).

1.5 Perron’s method and regular points at infinity

Suppose now that M is a Cartan-Hadamard manifold. We approach the
Dirichlet problem at infinity using Perron’s method. The definitions of the
upper and lower Perron solutions follow [6], where such concepts are defined
for A-harmonic functions in the Euclidean setting. Fix p € (1,00) and

A€ AP(M).

1.6 Definition. A function u : M — (—o0, 00] belongs to the upper class
Us of f: M(oo) — [—o0,00] if

(i) w is A-superharmonic in M,
(ii) u is bounded below, and
(iii) liminf, ., u(z) > f(xo) for all zg € M (o).

The function o
H;=inf{u:uels}

is called the upper Perron solution.

1.7 Theorem. One of the following is true:
(i) Hy is A-harmonic in M,
(i) Hy = o0 in M,

(i4i) H; = —oc0 in M.

Proof. As in |6, Theorem 9.2]. O



Note that if f is bounded, then H; is also bounded and it is then A-
harmonic in M by Theorem 1.7. Hence the upper Perron solution is a good
candidate to be the solution of the Dirichlet problem at infinity with bound-
ary data f.

1.8 Definition. A point xy € M(o00) is A-regular, if

lim Hf(x) = f(zo)

T—T0
for each continuous f : M(co) — R.

Define the lower class Ly = —U_; and the lower Perron solution H; =
—F_f. Then Ff Z ﬂf'

The concept of regularity is related to the Dirichlet problem at infinity
in the way that the Dirichlet problem at infinity is solvable for A-harmonic
functions if and only if every point at infinity is A-regular.

2 Dirichlet problem on unbounded domains

In this section we formulate and prove our main result Theorem 2.4 that
concerns the existence of a bounded A-harmonic function on a domain of
a Riemannian manifold with prescribed boundary values and behavior at
infinity. Throughout the section M is a complete connected Riemannian n-
manifold, p € (1,00), and A € AP(M) is an operator as defined in Section
1.1. Note that we do not assume M to be Cartan-Hadamard. Let o € M be
a fixed basepoint and denote p = d(o, ).

Let us first define two geometric inequalities that we need in formulation
of our main result. We say that an open subset U of M satisfies a weighted
(1,1)-Sobolev inequality with weight w : U — [0, 00) if

(2.1) L i< [ 1o

for every test function n € C3°(U). We say that M satisfies a local Sobolev
inequality if there exist constant rg > 0 and C's < oo such that

(n—1)/n
(22) ([ rre)"" <o [ vn

holds for every ball B = B(xz,rs) C M of radius rg and every n € C§°(B).



2.3 Remark. (i) Suppose that M is a Cartan-Hadamard n-manifold. Then
(2.1) holds with U = M \ {o} and w(z) = p(x)/n. In particular this applies
if M =R". If Ky < —a? for some constant a > 0, then (2.1) holds on M
with constant weight w = 1/(n — 1)a. If Kjy < —¢(¢ — 1)/p? holds outside
a compact set with some constant ¢ > 1 and if A < 1+ (n — 1)¢, then
(2.1) holds with weight function w(x) = p(z)/A on M \ K, where K is some
compact set. We prove the last claim in Lemma 3.1 and the others can be
proved similarly.

(ii) The local Sobolev inequality (2.2) holds on a complete connected
Riemannian manifold M if inj M > 0. To see this one can use [3, Theorem
11] to prove a local isoperimetric inequality and from this the local Sobolev
inequality. In particular (2.2) holds on any Cartan-Hadamard manifold.

The following is our main theorem.

2.4 Theorem. Suppose that M s a complete connected Riemannian n-
manifold withn > 2, p € (1,00), and A € AP(M).

Let Q C M be a nonempty open set and w : @ — [0,00) a nonnegative
Lipschitz function with constant satisfying

(2.5) pLipw < a/p,

where o and B are the structure constants of A as in 1.1. Suppose that K C )
is a compact set and Q\ K satisfies the weighted (1, 1)-Sobolev inequality (2.1)
with weight w. Suppose that M satisfies the local Sobolev inequality (2.2).

Let 0 : M — R be a continuous function in WH°(M) (i.e. ||0]|co, [|VO|l s <
00 ) satisfying

(2.6) /QF(|V9|w) < 00,

where F': [0,00) — [0,00) is given by

1 1 —1—¢
F(t) =t exp(—;(log(ejL ¥)> )
for some constant € > 0.

Then there exists a bounded A-harmonic function u : Q@ — R such that
u(z) — 0(xo) whenever x — g and xo € 0N is an A-reqular boundary point.
Also, |u(zg) — 0(zx)| — 0 for every sequence (xy) in Q with p(xy) — 0o as
k — oo.

2.7 Remark. (i) The special case 2 = M can be interesting in itself. For
example, Theorem 0.5 is an immediate corollary of Theorem 2.4 with 2 = M.
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(ii) One cannot in general allow equality in (2.5), see Example 2.8 below.

(iii) The behavior of F' near 0 is close to being sharp in the sense that
the result does not hold in general if one allows the possibility ¢ = 0. This is
shown by Example 2.9. We could, however, replace F' in Theorem 2.4 with
any function in the class F, as defined in the Appendix. This is clear from
the proof that we present.

(iv) The function w in Theorem 2.4 is unique if every boundary point
xo € 00 is A-regular and either M is noncompact or 9Q # (). This follows
easily from the comparison principle.

We illustrate Theorem 2.4 with the following easy example.

2.8 Example. Glue two copies of R", n > 2, together with a compact pipe
to form a complete connected Riemannian n-manifold M. Denote the pipe
by P and the two components of M\ P by U; and Us so that M = U;UPUU,
is a union of disjoint sets and U; N Uy = 0.

Consider the p-Laplacian on 2 = M with p € (1,00). By Remark 2.3(i)
the weighted (1, 1)-Sobolev inequality holds on M \ K for some compact set
K and weight function w with Lipschitz constant 1/n. The local Sobolev
inequality holds on M by Remark 2.3(ii). Since p Lipw = p/n, (2.5) holds if
and only if p < n.

Choose a Lipschitz function 6 : M — R such that §|U; = 0 and 0|U; = 1.
Then the integral condition (2.6) holds trivially since the integrand vanishes
outside P.

Theorem 2.4 then implies that if p € (1,n), then there exists a bounded
p-harmonic function v on M with u(z) — 0 as p(x) — oo, x € U, and
u(z) — 1 as p(x) — oo, x € Us.

On the other hand, if p > n, then M is p-parabolic by |8, Theorem 1.4(i)]
and in particular there are no nonconstant bounded p-harmonic functions on
M. This shows that one cannot in general allow equality in (2.5).

2.9 Example. In this example we show that if Fj : [0,00) — [0, 00) is any
function satisfying

(2.10) Fo(t) < exp(—% (1og %)1)

for all sufficiently small ¢, then Theorem 2.4 can fail if instead of (2.6) one
assuimes

(2.11) /Fo(\veyw) < 0.

To show this note that one can assume without loss of generality that
equality holds in (2.10) for all small ¢. Consider the Laplacian (p = 2) on

9



Q) = M = R3 Then (2.2) holds and (2.1) holds with w(x) = |z|/3 and
K = {0} by Remark 2.3(i). Also, pLipw = 2/3 so that (2.5) holds.
Suppose that ® : [0,00) — [0,00) is a smooth function with ®(t) =
27! logloglogt for all large enough ¢ and let 6 : R® — R, §(z) = sin(®(p())).
Then 6 € Wh*°(R?) is a continuous function.
Now (2.10) implies that

6(logt)(loglogt) )

Fy(®'(t)t/3) = Fy (67 (logt) ' (loglog t)™!) < eXp<_log(6(log t)(loglog t))

6(logt)(loglogt)y 4
s ex <_ (3/2)loglogt )_t

for all large enough t so that

/ Fo(|VO|w) < c/ Fo(®'(t)t/3)¢* dt < c+/ P dt < oo,
R3 0 c

Therefore (2.11) holds.

Since there exist no nonconstant bounded harmonic functions on R? by
Liouville’s theorem, the conclusion in Theorem 2.4 fails. This shows that one
cannot in general replace F' in Theorem 2.4 with any function Fj satisfying
(2.10) for all small enough ¢.

Our goal for the rest of this section is to prove Theorem 2.4. There-
fore until the end of this section we use the assumptions and notation from
Theorem 2.4 in order to prove it.

In the proof we need several auxiliary functions defined on the positive real
axis. We need functions Fy, G, ¢ : [0,00) — [0,00) that are all homeomor-
phisms and smooth on (0, 00). They need to satisfy the following conditions:
Fy < F simply so that we can replace F' with Fj that suits us better,

(2.12) Gooy' =

that is a condition used in the proof of Lemma 2.17 below and that ties G|
and ¢ together, and

(2.13) lim gt)elt)

=1
=0+ /(t)?

for technical reasons. In addition we need to use Young’s inequality in the
proof of Lemma 2.17 and for this reason we require that Fy(-'/?) and Go(-/7)?
are complementary Young functions. The construction of these functions is
done in the Appendix and we refer the reader interested in the details there.

10



We define one more auxiliary function ¢ := (¢’)?"'¢. Then 1 : [0, 00) —
[0,00) is also a homeomorphism that is smooth on (0,00). It follows from
(2.13) that

L)
(2.14) tLHOIEr IO

The following Caccioppoli type inequality plays a central role in what fol-
lows. It is a technical tool that yields information on A-harmonic functions.

2.15 Lemma. Let U C M be open and relatively compact. Suppose that
n > 0 is a Lipschitz function on U. Suppose that 0,u € L=(U)nwWte(U)
are continuous functions and that w is A-harmonic in U. Denote h = |u— é!
and suppose that

0" (h) € Wy (U).

Then
(2.16)
([ wemva)” < 2( [ woarwar) "2 ( [ S wrwar)”

Proof. Denote f = nPy((u — 0)*) — nP¢((u — §)7). Then f € WP(U) and
its gradient is

V=" (h)(Vu = V0) + pif”~ 'sgn(u — )¢ (h) V.
Since |f| = P (h) € W, P(U) by assumption, we have f € Wy (U), cf. [6,
Lemma 1.25(iii)]. Testing .A-harmonicity of u with the test function f and
using of Holder’s inequality we get

/ Py (1) Vul” < é / (A(Vu), " (R)Vu)
U U
- é /U<A(Vu), 7 () VE) — = /U<A(W), 0"~ 'sgn(u — 0)i(h) Vi)
< g /Un%’(h)\vu|p‘1\vé| + %ﬁ /[,np‘lzﬁ(h)\vmp‘l\vﬁi
g D,/ P »=1)/p Doyl g|P e
§a</U77¢(h)|V“‘) (/(]nw(h)\Vm)

B rrsar) ([ o)

We simplify this to finish the proof. O

11



The following lemma establishes an integral estimate for |u, — 6], where
u, is the unique 4-harmonic function in Q N B(o,r) with boundary data 6.
It is important that this estimate is uniform with respect to r as this makes
a limiting argument possible later on.

2.17 Lemma. Suppose that 0 € Wh(M) is a continuous function with
[0lloc < 1. Let > 0 be so large that U := QN B(o,r) # 0. Let u be the
unique A-harmonic function in U that satisfies u — 0 € Wy (U). Then

/gp(\u—5|/co)p§c0+co/F(CO|V§\w),
U U

where ¢ > 1 is a constant that is independent of r and 0.

Proof. By assumption (2.5) there exists a constant § > 0 so that (1 +
§)*pLipw < a/p.

By using the assumption ||0]|. < 1 and by replacing 6 with cf and u with
cu if necessary, we can assume without loss of generality for the rest of this
proof that ||f)]|s is smaller than a given constant that does not depend on
r or . For this reason and (2.14) we can assume without loss of generality
that ||A]|« is so small that

(2.18) P(t)/2p < @' ()P < (14 6)Pp (1)
and
(2.19) VT (1 4 syt

CAOL
for every t € (0, 2]|0]|o0)- )

We denote h = |u — 0| : U — [0,00). Fix a function n € C§°(M) such
that 0 <7 < 1 and n|K = 1. Then (1 —n)p(h)? € Wy (U\ K) so that (2.1)
implies

/U (R = / ne(h)P + / (1= n)e(h)
<ct [ V(- metr)w< et p [ oy 0ITh,

where the constants depend on the manifold, p, w, ¢, and 1. Holder’s in-
equality then implies

([ otwr) " <cvn( [ Fmronpe)”
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Using (2.18), Lemma 2.15, and (2.19) we get

([ or)” <cvn( [ mrionpe)”
<c+(1+ 5)p1—1/1’(/U w’(h)\Vh|pwp)l/p

<cre [wmmare)” a s rapn ([ am)”

<c+ c</U go’(h)p\V0~|pwp) " +(1+ 5)2p(Lipw)§</ 1/p.

U

w(h)”>

Since (1 4 6)?*p(Lipw)B/a < 1, we can combine the left side term and the
last term to get

/Ugo(h)p < c—l—c/ ¢ (h)P|VO|Pw?.

U

The auxiliary functions Fy and Gy are chosen such that Fy(-/P) and G (-1/7)P
are complementary Young functions. Therefore we can use Young’s inequal-

ity
zy < kGo(2V/P)P 4 kFy(k~YPyl/P), for all x;y > 0 and k > 0,
and identity (2.12) to obtain

Loty <cre [ gmpvire

U

< c—l—ck/ Go(go’(h))p+ck/ Fo (k77| V0|w)
U U

1 ~
< c—l——/ go(h)p—l—c/ Fo(c|Vhlw)
2 Ju U

if we choose k appropriately small. The claim follows. O

In order to pass from the integral estimate in Lemma 2.17 to a pointwise
estimate we need the following lemma. Its proof is based on the idea of Moser
iteration.

2.20 Lemma. Suppose that ||0]|. < 1. Suppose thatr € (0,rg) is a constant
and © € M. Denote B = B(x,r). Suppose that u € W,5P(M) is a function
that is A-harmonic in the open set QN B, satisfies u — 6 € WyP(Q), and
u=20 a.e. in M\ Q. Then

ess supcp(|u—«9\)p(n+1) < c/ o(lu—10])",
B/2 B

where the constant is independent of x.
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Proof. We denote h = |u— 0] and & = ¢P. Without loss of generality we can
assume that QN B # ().

Suppose that n > 0 is a Lipschitz function with supp n C B. Since
u—6 € WyP(Q) and supp n C B, we have n?®(h)™ € W,*(Q N B) for all
m > 1. Hence we can use Lemma 2.15 (with ™ replacing ) to obtain

/B (@™ (1) VP = / @@

my/ o
(2.21) <[ w@mymverse | s =t O

<c [ @y mesp + ' [ ow(vnp
B B

for all m > 1. Here we used the fact that ®'(t) > ¢®(t) for all ¢ € (0, 2] that
holds since ¢'(t) > cp(t) for all r € (0,2] by (2.12).

Denote £ = n/(n —1). We denote r; = r(1 + x7)/2 and B; = B(x,r;).
Note that r; — r/2 as j — co. Let n; be a Lipschitz function with 0 <n; <1,
n;|Bj+1 = 1, and n;|M \ B;j = 0. We choose it to be (r; — r;j41)~'-Lipschitz
so that |Vn;| < ck.

If m > 1, then

V(0 @(R)™)| < piif @ (R)™ V| + g @' (h)@ ()™ VA
(2.22) < ek B(R)™ 4+ mnt® (h)@(h)™ ! (1 + |VA|?)
< e(w! +m)n T @(h)" (@) (h)[ VAP

so that the local Sobolev inequality (2.2) and (2.21) imply for m > 1 that

(/Bj+1®(h)nm>1/“§</ (77]¢>(h 'f Lk <CS/ ]V ’

< e(w +m) / () + ¢ / (@™ (1) VAP

J B;

< ek +m) /B B(R)™ + ¢ / (@™ () VP + e / B(h)" |V, |?

I B; Bj

< c(k +m+ ml_pmjp)/ d(h)™ 1
B;

We apply this with m = m; + 1, where m; := (n + 1)s/ — n. Note that
m;+1 = k(m; + 1) so that we get

(2.23) ( /B N @(h)mm)l/ﬁ < ox /B ()™,

J
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By denoting I; = ([, @(h)mj)l/ﬁj we can write (2.23) as a recursion formula

L1 < M9 kI TS Since

. _ o\ (HD/m n
limsup /; > lim <// o (h) J) = Hq)(h)HLjol(Bﬂ)’
B/2

we get

ess sup ()" < limsup [; < >0 U/t SRz kit I < c/ O (h)
B/2 Jj—00 B

as claimed. O

Proof of Theorem 2.4. Note first that by scaling 6 (and u) if necessary, we
can assume without loss of generality that ||0]|.. < 1/cy, where ¢ is as in
Lemma 2.17. By scaling we can also assume without loss of generality instead
of (2.6) that [, F/(c§|VO|w) < co.

Let jo € N be so large that QN B(o, jo) # 0. If 7 > jo, we denote Q; =
QN B(o,j). Let u; be the unique A-harmonic function in €2; that satisfies
u; — 0 € WyP(Q;). Now (uj);5j, is a bounded sequence of .A-harmonic
functions and it follows that it is equicontinuous. Ascoli’s theorem implies
that this sequence has a locally uniformly converging subsequence. We denote
this subsequence by (u;;). The limit function u : € — R is an A-harmonic
function in €. Suppose that zy € 0f) is an A-regular boundary point of (2
and that (z1) is a sequence of points in €2 so that xy — o as k — oco. Using
the fact that z( is A-regular and standard potential theoretic arguments one
can prove that u(zy) — 6(zo) as k — oo. We omit this proof as it is very
similar to an argument in the proof of [12, Theorem 4.1|. This takes care of
the first claim in Theorem 2.4.

Fix a sequence (zj) of points in §2 so that p(zx) — oo as k — oco. We
have to prove that |u(z;) — 0(z;)] — 0 as k — co. Denote 6 = ¢of and
u = cou. Fatou’s lemma together with Lemma 2.17 applied with U = (1,

imply

/w(lu-e\)p:/w(lﬂ—é\/co)p Slijnligf/. o (1, — 01/co)”

(2.24) 7" : )
< ¢y +CO/ F(CO\V0~|w) = +co/ F(cg|V«9\w) < 0.
Q Q

Let x € Q. Since u;, — 0 € WyP(Q;,), we can extend u;, to a function in
W,.hP (M) by setting ug, (y) = 0(y) if y € M\ ;. If j is large enough then the

loc
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extension wu;; satisfies the assumptions of Lemma 2.20 for fixed € (0,rg)
and hence

ess sup ¢ (|u;, — 9\)p(n+1) < c/ o(|ui, — 0])".
B(z,r/2) B(z,r)

Here ess sup is needed instead of sup since |u;, — 6| need not be continuous
on the boundary of €. This and the dominated convergence theorem imply

sup ‘P(‘u — 0|)P(n+1) = sup lim Qp(|uij _ 9‘)P(n+1)
QNB(z,r/2) QNB(z,r/2) Jj—00

< lim sup ess sup Qp(|uij _ 9‘)p(n+1)
Jj—oo  B(x,r/2)

gclimsup/ o (Jus, —9\)p:c/ e(jlu—0])".
B(z,r)

Jj—00 QNB(z,r)

We apply this with z = x; and note that (2.24) implies that

lim gp(\u—@\)p:()

k—oo QNB(zg,r)

to see that |u(zg) — 0(zx)| — 0 as k — oo. O

3 Solving the Dirichlet problem at infinity us-
ing Theorem 2.4

In this section we apply Theorem 2.4 to obtain new solvability results for
the Dirichlet problem at infinity on Cartan-Hadamard manifolds or more
specifically the A-regularity of a point at infinity zo € M(co) under some
curvature conditions. The results we obtain are Theorem 3.6 and corollaries
3.7 and 3.8. Within this section M is a Cartan-Hadamard n-manifold, o € M
is a fixed basepoint, p = d(o,-), and A € AP(M) with p € (1, 00).

If a:[0,00) — [0,00) is a smooth function that is constant in a neighbor-
hood of 0, we denote by f, the solution to the initial value problem f,(0) = 0,
f2(0) =1, and f” = a*f,. These functions are valuable to us because they
can be used to bound growth of normalized Jacobi fields on a unit speed
geodesic ray y with v(0) = o provided that K/ (y(¢)) is bounded from above
(or below) by a(t) for every t > 0, see |9, Proposition 2.5(a)|]. Some basic
properties that we will use in this section are proved for these functions in
19, Section 2.2].

The following result tells us that the weighted (1, 1)-Sobolev inequality
in a truncated cone can be obtained from a suitable curvature upper bound.
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3.1 Lemma. Let ¢ > 1. Let T'(v,d,r0) be a truncated cone with v € S,M,
0 >0, and ro > 0. Suppose that

Ku(P) < —¢(¢ —1)/p(x)?

for every x € T(v,d,19) N M and every 2-dimensional subspace P C T, M
that contains the radial vector Vp(x). Suppose that 0 < A < 1+ (n — 1)¢.
Then there exists r1 > ro such that

A / In] < / Vilo
M M

for every n € C3° (T(v, 5,1m1) N M)

Proof. Let a : [0,00) — [0,00) be a smooth function such that

if t € [0, 7o),
a(t) §\/ (o —1)/t ift € [ro,m0+ 1],
= /b — 1)/t ift>ry+1.

Then the radial curvatures in C(v,d)NM are bounded from above by —a(p)?.
It follows that Ap > (n— 1) f2(p)/ fa(p) in C(v,0) N M by |9, Proposition
2.5(b)]. Since a(t) = /(¢ — 1)/t for all t > ro + 1, there exist constants
c; > 0and ¢y € R such that fa(t) = c1t? + ct!=? for all t > ro + 1. From
this and the assumption A < 1+ ¢(n — 1) we can conclude that there exists
a constant r > rg + 1 such that Ap > (A —1)/p in T'(v,d,r1) N M.

Now let n € C§° (T(v,é, r) N M ) Without loss of generality we can
assume that 7 > 0. Then

A—l)/MnS/anAp:—/M<V(77p)>VP>Z—/M”—/MPW"’W>

so that A [, n < i, Vnlp. O

In the following lemma we apply Theorem 2.4 to show that a point at
infinity is A-regular assuming a curvature upper bound and control on the
growth of various Jacobi fields.

For z € M\{o} we denote by J(x) the supremum and by j(x) the infimum
of [V (p(z))| over all Jacobi fields V' along the unit speed geodesic v>* from
o to x that satisfy V(0) =0, |[V'(0)| = 1, and V’(0)LAg".

3.2 Lemma. Let xy € M(00) be a point at infinity and ¢ > 1. Suppose that
xo has a neighborhood U in the cone topology such that

Ku(P) < —¢(¢ —1)/p(x)?

17



for every x € U N M and every 2-dimensional subspace P C T,M that
contains the radial vector Vp(z).

Let h : [0,00) — [0,00) be a function that satisfies [;° h(t)dt < oo.
Suppose that F' € F, is as in Definition 4.1 in Appendiz and

plx) n—
F(m)ﬂﬂﬁ) < h(p(z))
for every x € U N M. Suppose that

1<p<%(1+(n—1)¢),

where o and (B are the structure constants of A. Then xq is an A-regular
point at infinity.

Proof. Let f: M(co) — R be a continuous function. We have to prove that
lim Hs(z) = f(z).

T—x0
Fix A € (pB/a,1+ (n—1)¢) and € > 0. Denote v = 4¢™ and let § € (0, )
be so small and ry > 0 so large that T'(v,d,ry) C U and |f(z1) — f(z0)| < €
whenever z; € C(v,d) N M(00). Let ry > 1 be as in Lemma 3.1. We denote
Q = T(v,6,r1) N M. Then (2.1) holds for every n € C3°(Q2) with weight
w = p/A\
We define § € C(M) by the formula

O(x) = min(l, max(r; + 1 — p(x), 671<o(x0,x))).

By [12, Lemma 2] there exists a constant ¢; > 0 such that [VO(z)| < ¢1/j(7)
for all € Q. Denote F' = F(c;'\-). Then F € F, by Remark 4.2 and

/QF(\vmw) g/F(cHIVH\p)

Q

_ /w/ F(ci L [V0(r, €)]r) Ay (r, €) de dr
r1 SoMNC(v,0)

< /:O /SOMHC(U,é) F<](:, 5))J(T, " tdedr < C/OO h(r)dr < oo.

T1

Now the assumptions of Theorem 2.4 are satisfied with F € F, replacing F
(see Remark 2.7(iii)). Thus there exists an .A-harmonic function v : 2 — R
so that

(3.3) lim u(z) = 0(xg) =0

T—x0
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and

(3.4) limu(z) =0(y) =1

Tr—Y

for every y € M N of2.
Now we define u : M — R,

(2) min(1,2u)(x), if z € Q,
€Tr) =
1, if e M\ Q.

Since the minimum of two A-superharmonic functions is A-superharmonic

and (3.4) holds for every y € M N 0N, we see that @ is continuous and A-
superharmonic in some neighborhood of each point in M. Since A-superharmonicity
is a local property, @ is A-superharmonic. Now

Ff S f([[’o) + e+ 2(sup ‘f|)ﬂ

by the definition of H;. By this and (3.3) we get limsup,_,, Hy(z) <
f(zo) + . Similarly one proves that liminf, .., H ;(x) > f(7o) — ¢. Taking
into account H; > H, and that € > 0 is arbitrary, we get lim, ., Hy(x) =

We would like to get rid of the technical functions j and J involving
Jacobi fields in the assumptions in Lemma 3.2 and replace the assumption
F(p(x)/j(x))J(z)"* < h(p(z)) with some curvature condition. The fol-
lowing gives us one way to do this assuming a curvature bound of the type
—(bop)? < Ky < —(aop)”.

3.5 Lemma. Suppose that a,b : [0,00) — [0,00) are smooth functions that
are constant in some neighborhood of 0. Let U = T'(v,d,rg) be a truncated
cone at o with v € S,M, > 0, and rq > 0. Suppose that

2 2
~b(p())” < Ku(P) < —a(p(z))
for all 2-dimensional subspaces P C T, M, x € U N M, containing the radial

vector. Suppose that
a(t) > (o —1)/t

for some constant ¢ > 1 and all sufficiently large t.
Suppose that lim; .., V' (t)/b(t)? = 0 and that there exists a constant € > 0

such that )
b a
) = t(log fa(1))' "
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for all sufficiently large t. Then there exists F' € F, such that

F(%)J(@”-l < o)™

for every x € U N M outside a compact set.

Proof. We have j(z) > c1fa(p(z)), where ¢; > 0 is a constant, and J(z) <
cfs(p(z)) for every x € UNM. This follows from |9, Proposition 2.5(a)] if the
curvature bound holds in C'(v,d) N M and in the general case by modifying
a and b in a bounded set so that the curvature bound holds in C(v,d) N M
and by applying [9, Lemma 2.4|. Fix g € (0,¢). By Proposition 4.3 there
exists I’ € F, such that F' < F, where

PO} ]) )

for all small t. We denote
- t 1/(n—1)
d(t) = (t2/F
0= (" (7))

— 72/(n-1) eXp<n i 1 le:(t) <log le;(t)>—1—60>

for all large . One can use [9, Lemma 2.2| to obtain lim infs_,.. sf!(s)/ fa(s) >
¢ > 1 and if ¢ is sufficiently large, then this and f,(¢) > ¢t imply that

w2+ a(l- 1+ (g wLl0) ) (121) — (1)) (log 20

et (1) (1og L@} , :
. fa(t) (1 . ) > cfalt) __>9 (1) — > 2b(t)
t t(log fo(£)) " T “t(log £ (1))

Since V' (t)/b(t)*> — 0 as t — oo, we have

o 0/50)
o)

by 9, Lemma 2.3]. Therefore ®'(t)/®(t) > 2b(t) > fi(t)/ fo(t) for all large t.
From this we see that ®(t) > cf,,(t) for all sufficiently large ¢. Therefore

P(5) s < (50 e < o (HE) Aot

=1

j(x) j(x) 1 fa(p(x)
cF p() - n-1 _ )2
< oF (7 ) 2D = ple)
for all x € U N M outside a compact set. O
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By combining lemmas 3.2 and 3.5 we now obtain the following result that
gives sufficient curvature conditions so that a point at infinity is A-regular.

3.6 Theorem. Let a,b: [0,00) — [0,00) be smooth functions that are con-
stant in some neighborhood of 0. Let ¢ > 1 and € > 0 be constants such that

limy o, V' (t)/b(t)* = 0,
at) > v/ é(g —1)/t,
fa(?)
= t(log fa(t))prs
for all sufficiently large t.

Suppose that M is a Cartan-Hadamard manifold, o € M, p = d(-,0), and
A€ AP(M), where

1<p<%(1+(n—1)¢)

and «, B are the structure constants of A. Let xq € M(o0) and let U be a
neighborhood of xo in the cone topology such that

~b(p())* < Ku(P) < —a(p(v))’

for allz € UN M and all 2-dimensional subspaces P C T, M that contain
the radial vector. Then xq is an A-reqular point at infinity. ]

Now if we are given a curvature upper bound Kj; < —(aop)?, we can try
to find a corresponding function b for the lower bound so that the assumptions
of Theorem 3.6 are satisfied. The following corollaries cover the two most
natural special cases of this result in this way:.

3.7 Corollary. Suppose that M is a Cartan-Hadamard manifold, o € M,
p=d(-,0), and A€ A*(M), where

1<p<%@+wn—nw.

Fix ¢ > 1 and e > 0. Let x9g € M(c0) and let U be a neighborhood of xq in
the cone topology such that

—p(2)*(log p()) """ < Kar(P) < —¢(¢p — 1)/ pla)?

for all x € UN M and all 2-dimensional subspaces P C T,M that contain
the radial vector. Then xq is an A-reqular point at infinity.

Proof. This follows from Theorem 3.6 by choosing a(t) = \/¢(¢ — 1)/t and
b(t) = t*~2(logt)~'=5/? for all large . O
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3.8 Corollary. Suppose that M is a Cartan-Hadamard manifold, o € M,
p =d(-,0), and A € AP(M), where p € (1,00) is an exponent. Fiz k > 0
and € > 0. Let xy € M(o0) and let U be a neighborhood of xq in the cone
topology such that

—p(x) V% exp(2kp(x)) < Ku(P) < —K?

for allz € UN M and all 2-dimensional subspaces P C T,M that contain
the radial vector. Then xq is an A-reqular point at infinity.

Proof. This follows from Theorem 3.6 by choosing a(t) = k and b(t) =
t=27/2 exp(kt) for all large t. O

3.9 Remark. (i) One can replace the curvature bound in Corollary 3.8 with
—p(z) *Fexp(2kp(z)) < Ky(P) < —k*. This is done by rewriting the
earlier results in this section with curvature bound K,; < —k? instead of
Ky < —¢(¢ — 1)/p(2)? and making appropriate changes.

(ii) These corollaries (together with (i)) generalize those given in [9, Corol-
lary 3.22| and [9, Corollary 3.23] in two important ways. First, we handle all
A € AP(M) instead of just the p-Laplacian. Second, the curvature bounds
now involve only radial curvatures. Furthermore, the proof method used here
is more natural in the nonlinear potential theoretic setting than the pointwise
argument used in [9].

4 Appendix: Auxiliary functions

In this section we define auxiliary functions F', G, and ¢ on the positive real
axis and prove their properties that we need in the proof of our main result.
Fix an exponent p € (1, 00).

4.1 Notation. Suppose that GG is a Young function that is a homeomorphism
[0,00) — [0, 00) and is a diffeomorphism (0, 00) — (0, 00) and satisfies

(A1) /0 7Gd1t(t) < 00
and
(2 iy Gy =

Then G(-'/P)P is also a Young function and we can define a function F :
[0,00) — [0,00) so that F(-/P) and G(-/P)? form a complementary Young
pair. In this case write F' € F),.

22



4.2 Remark. If G is as in Notation 4.1, then A\G and G(\-) satisfy (Al) and
(A2) as well for every A > 0. It follows that if F' € F,, then A\F' € F, and
F(\-) € F, for every A > 0.

The existence of functions in F, is guaranteed by the following.

4.3 Proposition. Fiz ¢ € (0,1). Then there exists F' € F, such that
1 1\ 1
F(t) < trte exp(—; <log(e + ;)) )
for allt € [0, 00).

Proof. We choose A € (1,1 + ¢) and a homeomorphism H : [0, 00) — [0, c0)
that is a diffeomorphism (0, 00) — (0, 00) and satisfies

-1 -2 . .
H(t) = (log %) (1Og log %) ?f t %s small enough,
tr/e if ¢ is large enough.

We define G(t) = [ H(s) ds and denote G(t) = G(t'/7)?. Then G'is a Young
function and we denote its Young conjugate by F' and also F(t) = F(t").

Now tH'(t)/H(t) — 0 as t — 0 so that tH(t)/G(t) — 1 ast — 0 by
I'Hospital’s rule and we see that G satisfies (A2). Denote R(t) = t/H(t).
Then R(k-) ~ R for every constant k£ > 0 so that

H(t)

R(G(t)) = R(tH(t)) = tm ~

for all small enough t. Hence G™1(t) =~ R(t) for all small enough ¢. Since
A > 1, it follows that G satisfies (A1) and therefore F' € F,.

We still have to estimate F' from above. Since G(t) ~ tH(t) for all t, we
get

(4.4) G'(t) = PGPy H (7)Y = H(t/P)P

for all t. Since H (t'/?)? > cH(t)P for all sufficiently small ¢, F(t) = (G')~1(t) <
H~'(ct'/?) for all small enough ¢. Thus

t t
F(t) = p/ SPTLE(sP) ds < p/ s VH Y (es) ds < cH Y (ct)
0 0
for all small enough ¢. Now
H () = exp(— exp <)\W()\’1t’1/)‘))),
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for all sufficiently small ¢, where W is the Lambert W function defined by
the identity W (s)e"(®) = s. It is easy to verify that W satisfies W(s) >
log s — loglog s for all s > e so that we can estimate

ETt)§<ﬂ¥*Wtﬂfécexp<—exp<AVV(d*L“)))
cexp <— exp </\ log(ct_l/)‘) — Alog IOg(Ct_l/)\)) )

— cexp <—ct_1 <log(ct_1/’\)> ’\> < cexp <—c% <log %) ,\)

IN

for all small enough ¢. On the other hand, if ¢ is large enough, then (4.4)
implies that G'(t) ~ H(t'/?)P = ct?/¢ and hence F'(t) = (G')7'(t) < ct*/? for
all large enough ¢. From this we see that

t
F(t) :p/ PN (sP) ds < ctPte
0
if ¢ is large enough. Putting all the above together with A < 1+ ¢ we obtain

1 1.\ —1—¢
F(t) < ct?*e exp(—; (log(e + ;)) )
for all ¢. The claim follows since kF' € F), for all kK > 0 by Remark 4.2. [

We define an additional auxiliary function in the following way

0= ([ g5) O

This function is well defined by (A1).

4.5 Lemma. The function ¢ is a homeomorphism [0,00) — [0,00) that is
smooth on (0,00) and satisfies

Goy =y

and ,
D)
=0 ()

Proof. Since G is convex, G(t) > ct for all t > 1 and hence we have G~1(t) <
ct for all large enough ¢. It follows that [;°1/G~! = oo and hence [, 1/G ' is
a homeomorphism [0, co) — [0, co0) that is a diffemorphism (0, c0) — (0, 00).
Hence the same holds for its inverse (.

=1.
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In order to see that G o ¢’ = ¢, notice that G™! = 1/(p™ 1) = ¢’ 0 p~!
and compose this from left with G' and from right with ¢.

Finally, since G o ¢’ = ¢, we can differentiate both sides to obtain (G’ o
O )" = ¢’ and using this we can write

o' G%Q'(GOW)_ G o
(¢)? Wr  da

Since lim;_q ¢/ (t) = limy;_o G~ (p(t)) = 0, (A2) implies that " (t)¢(t) /¢’ (t)*
last— 0. U
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