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Introduction

This thesis is a contribution to the theory of viscosity solutions of fully nonlinear
equations of first and second order. It is divided in two parts. The first one, which
collects the results contained in [97], [96] and [98], studies the generalized principal
eigenvalues associated to nonlinear elliptic operators of second order with Neumann
boundary conditions. Three different classes of operators are considered respectively
in Chapters 1, 2 and 3.

The second part is dedicated to homogenization problems for first order local
and non-local Hamilton-Jacobi equations. In Chapter 4 we presents the results of
[92], where we study the time-dependent Peierls-Nabarro model which is a phase
field model for dislocation dynamics. This model leads to a non-local parabolic PDE
with a first order Lévy operator. After a proper rescaling, a macroscopic model
describing the evolution of a density of dislocations is obtained. In Chapter 5 we
study the rate of convergence in homogenization of local parabolic Hamilton-Jacobi
equations, the results of this chapter are contained in [2)].

We recall that viscosity solutions were introduced by M. G. Crandall and P. L.
Lions [41] in 1981 for first order Hamilton-Jacobi equations. Successively, many
authors have contributed to the theory of viscosity solutions which was extended
to a large class of first and second order partial differential equations. For a good
description of viscosity solutions we refer to Crandall, Ishii and Lions [40], to the
CIME course [14] and to the books: Fleming and Soner [54] for applications to the
stochastic control theory; Barles [I7], Bardi and Capuzzo Dolcetta [I3] for first order
equations and applications to the deterministic control; Cabré and Caffarelli [32] for
the regularity of solutions of uniformly elliptic equations.

Motivated by applications to finance but also by an increasing number of other
mathematical models (physical sciences, mechanics, biological models etc.), the
theory of viscosity solutions has been extended to the context of partial integro-
differential equations, i.e. partial equations involving non-local operators such as the
Lévy ones. To the best of our knowledge the first paper devoted to this extension was
the one by Soner [107] in the context of stochastic control of jump diffusion processes.
Following Soner’s work, a quite general class of integro-differential equations nonlinear
with respect the non-local operators was developed by Awatif, [12]. Successively,
many results were extended to equations involving also second order derivatives, see
for instance [84] and [22].

In the framework of viscosity solutions, the homogenization problem for first
order Hamilton-Jacobi equations has been extensively studied. First of all, Lions
Papanicolaou and Varadhan [88] completely solved the problem in the case of

v



time-independent periodic and coercive Hamiltonians. After this seminal paper,
homogenization of Hamilton-Jacobi equations for coercive Hamiltonians has been
treated for a wider class of periodic situations, c.f. Ishii [72], for problems set on
bounded domains, c.f. Alvarez [3], Horie and Ishii [64], for equations with different
structures, c.f. Alvarez and Ishii [8], for deterministic control problems in L, c.f.
Alvarez and Barron [6], for almost periodic Hamiltonians, c.f. Ishii [70], and for
Hamiltonians with stochastic dependence, c.f. Souganidis [10§].

For different structures assumptions, non-local operators and further results on
homogenization we refer the reader to e.g. [49], [50], [53], [24], [18], [67], [68], [5],
[4], [35] and references therein.

PART 1

I.1 An overview of the literature

The eigenvalue problem for linear elliptic operators has a very long history and goes
back to Fourier. Here we limit to recall some classical results.

Let L be a general uniformly elliptic linear operator of second order defined in a
bounded domain  C R, of the form

Lu = —a;;(x)0;u + bj(x)0iu + c(x)u, in Q (L.1.1)
that is uniformly elliptic, i.e.,
alé]® < aij(2)&i¢; < A|E]* for any z € Q, € € RY,

with a and A positive constants. Let B be the boundary operator defined by

ou

Bu = ~vy(z)u + (58W

on 0,
where 7 (z) is the exterior normal to Q at = € 9, and either 6 = 0 and v = 1 (i.e.
B is the Dirichlet boundary operator) or 6 = 1 and 7 > 0 (i.e. B is the Neumann or
oblique derivative boundary operator).

It is well known that when 92 and the coefficients of L and B are sufficiently
regular, there is a real number A1, called first or principal eigenvalue for L with
associated the boundary operator B, such that

a) (A1 is an eigenvalue) there exists a positive function ¢, called principal eigen-
function, solution of

{ Lo =g in (L1.2)

Bp=0 on 0€2;
b) (A1 is the smallest real eigenvalue) for any eigenvalue A # A1 of L with boundary
operator B then
ReX > 1.
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The existence of such a pair (A1, ¢) follows from the Krein Rutman Theorem, see
for example [9]. Other properties of the principal eigenvalue are the following: A; is
simple, i.e. any solution of is a multiple of ¢; if v is a positive eigenfunction
with eigenvalue A, then A = A\1; A\; is an isolated eigenvalue.

When L associated to the boundary operator B is self-adjoint (with respect to
L?*(9)), i.e. L has the form

Lu = —0i(aij(x)0ju) + c(z)u,

6 =0 and v = 1, the first eigenvalue can be characterized as the minimum of the so
called Rayleigh quotient:

iy -y 2
AL = min Jolaij(z)0iud;u + c(z)u”)dz

I.1.
weC (2)\{0} Jo utdx ’ (I.1.3)

see e.g. [6I]. A variational formulation for the principal eigenvalue of a general
linear second-order operator with Dirichlet boundary conditions and with maximum
principle was given by Donsker and Varadhan in [45] and [46].

More recently, Berestycki, Nirenberg and Varadhan [26] gave a characterization
of the first eigenvalue of a linear uniformly elliptic operator of second order through
the maximum principle. They consider the operator defined in a bounded
domain 2 and with associated Dirichlet boundary conditions. In addition to the
uniform ellipticity condition, they assume on the coefficients of L:

a;j € C(R), by, ce L>™(Q) for any i,].

One of the main feature of the paper is that no regularity is required on 9. In this
thesis we will not deal with the question of the regularity of the domain and will
always assume 9€) smooth.

Berestycki, Nirenberg and Varadhan define

A1 :=sup{A € R| Jv > 0 in  supersolution of Lv = Av in Q}. (I1.1.4)

Here a solution (resp. sub, supersolution) of Lu = f in  is a function u € T/Vlif(Q)
for all finite p > N, satisfying Lu = f (resp. <, >) for a.e. = € Q.

In [26], the authors show that A\; defined as in is the principal eigenvalue
of L, i.e. there exists a positive function ¢ such that the pair (A1, ¢) have properties
(a) and (b) with Bu = u. They also prove that the maximum principle for L holds
true if and only if A\; > 0. Indeed, they show that if A\; > 0, u is a subsolution of
Lu=01in Q and v <0 on 09, then u < 0 in § (i.e. the maximum principle holds).
On the other hand, if A\ > A\; then ¢ is a counterexample to the maximum principle.

Several other properties of the first eigenvalue, such as simplicity and stability,
are established in [26].

In view of its relation with the maximum and the comparison principles, the
concept of principal eigenvalue has been extended to nonlinear operators to study
the associated boundary value problems.

A classical example of nonlinear eigenvalue problem is the one associated to the
p-Laplacian defined for 1 < p < oo by:

Ayu = div(|Dul|P~2Du).
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The natural way to define the principal eigenvalue for the p-Laplacian is by genera-
lizing definition to the nonlinear case. Indeed, if A1 is the minimum of the
associated Rayleigh quotient
Jo [Du|Pdx
Jo lulPdx

among all the functions belonging to Wy?(€2) \ {0}, then any minimizing function ¢
is a weak solution of the corresponding Euler-Lagrange equation

~Ap6 = Mol 26 in Q
{ 10) :p() 1 on 0. (L.1.5)

Moreover any solution of does not change sign in €2 and does not
admit non-trivial solutions if we replace A\; by A < A1, see e.g. [90]. Because of
these properties, the minimum A; of the Rayleigh quotient is called the principal
eigenvalue of —A,, and the solutions of are called principal eigenfunctions.

Remark that the operator Apu+ A1 |u|P~?u is homogeneous of degree p — 1. This
implies that if ¢ is solution of then t¢ is solution of the same problem for any
t € R. On the other hand, it is possible to prove that if ¢ and 1 are two principal
eigenfunctions, then there exists ¢t € R\ {0} such that ¢ = t¢. This property of A\
is called simplicity and was proved indipendently by Anane [10] and by Otani and
Teshima [95]. The principle eigenvalue of the p-Laplacian has almost all the typical
properties of the first eigenvalue of a linear operator, see [90].

The method of the minimization of the Rayleigh quotient uses heavily the
variational structure of the operator and cannot be applied to operators which have
not this property. An important step in the study of the eigenvalue problem for
nonlinear operators in non-divergence form was made by Lions in [87]. In that
paper, using probabilistic and analytic methods, he showed the existence of principal
eigenvalues for the uniformly elliptic Bellman operator and obtained results for the
related Dirichlet problems. Very recently, many authors, inspired by [26], have deve-
loped an eigenvalue theory for fully nonlinear operators which are non-variational.
The Pucci’s extremal operators M, 4(D?u) have been treated by Quaas [103] and
Busca, Esteban and Quaas [31]. Related results have been obtained by Birindelli and
Demengel in [28] for singular or degenerate elliptic operators, like | Du|* Mg 4(D?u),
a > —1, the p-Laplacian and some of its non-variational generalizations. In [104]
Quaas and Sirakov have studied the eigenvalue problem for fully nonlinear elliptic
operators which are convex and positively homogenous, like the Hamilton-Jacobi-
Bellman one. In that paper many properties of the principal eigenvalues, including
the fact that they are simple and isolated, have been established. Similar results have
been obtained by Ishii and Yoshimura [76] for non-convex operators. The existence
of a principal eigenvalue defined as in [26] for the co-Laplacian has been proved by
Juutinen in [80] together with many other results. A different approach to investigate
the eigenvalue problem for co-Laplacian consists in studying the asymptotic behavior,
as p — oo, of the p-Laplacian eigenvalue equation, see [82] and [59]. This second
method uses the variational formulation of the approximate problems and leads to a
different limit eigenvalue problem, see [80)].

All the mentioned papers treat Dirichlet boundary conditions.
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I.2 Outline of the results of Chapters 1, 2 and 3

In the first part of this thesis we study the eigenvalue problem for some classes of
fully nonlinear homogenous operators G(x,u, Du, D*u) with Neumann boundary
conditions. We are thus concerned with the fully nonlinear elliptic problem

{ G(z,u, Du, D*u) = g(x) in Q (1.2.6)

B(z,u,Du) =0 on 0f),

where © is a bounded domain of class C? and B(z,u, Du) is a first order boundary
operator. The problem we consider may have weak solutions which are not smooth
enough to satisfy the differential equations involved in the classical sense. We adopt
the notion of viscosity solution as the weak solution of .

Let us recall the definition of viscosity solution of , for F: QxR x RY x
S(N) — R and B :9Q x R x RV — R continuous functions.

Definition 1.2.1. A function u € USC(Q2) (resp. u € LSC(Q)) is called viscosity
subsolution (resp. supersolution) of ([.2.6) if the following conditions hold

(i) For every zo € Q, for all ¢ € C*(Q), such that u — ¢ has a local mazimum
(resp. minimum) at xo, one has

G(zo, u(wo), Dp(wo), D*¢(x0)) < (resp. =) g(wo).

(ii) For every xqo € 09, for all ¢ € C*(Q), such that u — ¢ has a local mazimum
(resp. minimum) at xo, one has

(G(zo, u(x0), Dep(x0), D*p(x0)) — g(x0)) A B(wo, u(zo), Dp(0)) < 0
(resp.

(G0, u(xo), D(x0), D*p(0)) — g(w0)) V B(o, u(z0), Dy(x0)) = 0).

A viscosity solution is a continuous function which is both a subsolution and a
supersolution.

In Chapters 1 and 3 we consider operators G of the form
G(x,u, Du, D*u) = —F (2, Du, D*u) + b(z) - Du|Du|® + c(z)|u|*u, (1.2.7)

with o > —1 and b, ¢, g continuous functions on Q. F is a fully nonlinear operator
that may be singular or degenerate where the gradient vanishes. Since we cannot test
when the test function has zero gradient, we have to modify the previous definition
of solution of the Neumann problem associated to these operators. We adopt the
notion of viscosity solution given by Birindelli and Demengel in [28] adapted to our
case.

Definition 1.2.2. Any function u € USC(Q) (resp. u € LSC(Q)) is called viscosity
subsolution (resp. supersolution) of (L.2.6) with G defined as in (L.2.7)), if the

following conditions hold
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(i) For every zo € Q, for all ¢ € C%*(Q), such that u — ¢ has a local mazimum
(resp. minimum) at xo and Dp(xg) # 0, one has

G (o, u(wo), Dp(w0), D*p(x0)) < (resp. >) g(xo).
If w =k =const. in a neighborhood of xy, then

c(xo)|k|“k < (resp. >)g(xo).

(i) For every mo € 0S), for all ¢ € C*(Q), such that u — ¢ has a local maximum
(resp. minimum) at xo and Dy(xz9) # 0, one has

(G(wo, ulwo), Dy (wo), D*p(w0)) — g(x0)) A B(o, u(o), Dg(o)) <0
(resp.
(G(xo, u(x0), Dy (o), D*¢(x0)) — g(@0)) V Blao, u(x0), Dp(xo)) > 0).
Ifu =k —const. in a neighborhood of zo in Q, then
(c(x0)|k|*k — g(z0)) A B(xo,k,0) <0

(resp.
(c(xo)|k|*k — g(x0)) V B(zo,k,0) > 0).

A viscosity solution s a continuous function which is both a subsolution and a
supersolution.

This is a new definition of viscosity solution when a = 0 and F(z, Du, D?u) is
the oo-Laplacian, studied in Chapter 3, which is equivalent to the standard one.

Singular fully nonlinear operators

In Chapter 1 we present the results contained in [97]. We study the maximum
principle, principal eigenvalues, regularity and existence for viscosity solutions of

the problem (|[.2.6) where G is defined as in ([.2.7) and

ou

B(z,u, Du) = B(Du) = P

is the pure Neumann boundary operator. Here and in what follows 7 () is the
exterior normal to the domain Q at z € 9. The fully nonlinear and singular
operator F' satisfies the following homogeneity and ellipticity conditions

(F1) For all t € R*, u > 0, (2,p, X) € Q x RV \ {0} x S(N)

F(z,tp,uX) = |t|*uF(z,p, X).

(F2) There exist a, A > 0 such that for x € Q, p € RV \ {0}, M,N € S(N), N >0

alp|*trN < F(z,p, M + N) — F(x,p, M) < A|p|“trN.



In addition, we will assume on F' some Hoélder’s continuity hypothesis that will be
made precise in Chapter 1. Remark that G is positively homogenous of degree o+ 1:

G(x, tu, tDu, tD?u) = t*" G (x, u, Du, D*u) for any t > 0.

In this class of operators one can consider for example
+
F(Du, D*u) = |Du|O‘M;A(D2u),
+
a > —1, where M;A(DQU) are the Pucci’s operators defined for X € S(N) by

MIA(X):AZ%-FGZ%

e; >0 e; <0
M;A(X) =a Z eH—AZ €,
e; >0 e; <0
where ey, ..., ey are the eigenvalues of X (see e.g. [32]).

Other examples for F' are given by the p-Laplacian with a = p — 2, and non-
variational generalizations of the p-Laplacian, depending explicitly on z, like the
operator

F(x, Du, D*u) = |Du|7?tr(By(x)D*u) + co| Du|?*(D*uBy(x) Du, By(z) Du),

with o = ¢ — 2, where ¢ > 1, By and By are #-Holderian functions with 6 > %, which
send Q into S(N), al < By < AI, —/al < By <Al and ¢g > —1.

These operators were introduced by Birindelli and Demengel in [28] (see also
[27]), where the Dirichlet eigenvalue problem is studied. They assume slightly less
general structure conditions on F', but on the other hand, some of their results can
be applied to degenerate elliptic equations.

Following the ideas of [26], we define

A :=sup{A € R | 3v > 0 bounded viscosity supersolution of

G(z,v, Dv, D*v) = \v®*! in Q, ;—% =0 on 00}.

We prove that A is a generalized principal eigenvalue of G with the Neumann
boundary condition. Indeed, we show the existence of a positive and Lipschitz
continuous function ¢T that is a viscosity solution of

& =0 on 9.

{G(x,é*,DWr,qub*) — X(¢+)a+1 in O
Moreover, as in the linear case, the maximum principle for G with the Neumann
condition holds true if and only if A > 0. This means that if X > 0, whenever u is a

viscosity subsolution of

{G(m,u,Du,D2u):0 in Q (1.2.8)

%:O on 01,

xi



then v < 0 in . On the other hand, if A < 0 then the principal eigenfunction ¢+ is
a counterexample to the maximum principle. In particular, A is the smallest real
number A such that there exists a positive solution of

{G(m,v,Dv,D%)—Mv\av in Q

%ZO on Of.

(1.2.9)

Indeed, by the maximum principle if A < X any subsolution of must be
non-positive.

It is not hard to prove that a sufficient condition to the maximum principle to
hold is that the function ¢(z) in satisfies: ¢ > 0 in 2 and ¢ # 0. On the
other hand, if ¢(z) < 0 the maximum principle fails, since the positive constants
are subsolution of . It is natural to wonder if the condition X > 0 is weaker
than the non-negativity of c¢(x). We give a positive answer to this question, by
constructing an explicit example of a bounded positive viscosity supersolution of
G(x,v, Dv, D*v) = Av®! in Q, aajfl =0 on 99, with A > 0, for some ¢(z) changing
sign in Q. The existence of such v implies, by definition, A > 0.

For fully nonlinear operators it is possible to define another principal eigenvalue

A:=sup{X € R | Ju < 0 bounded viscosity subsolution of

G(x,u, Du, D*u) = A|u|®u in Q, (;9% =0 on 00}.

If F(z,p,X)=—F(z,p,—X) then A = )\, otherwise A may be different from \.

Symmetrical results can be proved for A: there exists a negative and Lipschitz
continuous eigenfunction ¢~ associated to A. Moreover, the minimum principle for G
with the Neumann condition is valid if and only if A > 0. We say that the minimum
principle holds true if whenever u is a supersolution of then u > 0 in .

The minimum principle implies that A is the smallest real number A such that
there exists a negative solution of .

We conclude Chapter 1, by applying the results about the principal eigenvalues
to solve the Neumann problem for . We prove that if A > 0 and g > 0,
g =0, admits a positive solution which is unique if ¢ > 0. Symmetrically,
if A>0and g <0, g # 0, then there exists a negative solution of which is
unique if g < 0. Finally, if both the eigenvalues are positive, the Neumann problem
(L.2.6)) is solvable for any right-hand side g.

The Isaacs operators

In Chapter 2 we present the results obtained in [96]. We consider uniformly elliptic
operators, G(x,u, Du, D?>u), which are positively homogenous of order 1 and with
some additional assumptions that will be made precise in Chapter 2. This class
includes the uniformly elliptic Hamilton-Jacobi-Bellman operator

G(z,u, Du, D*u) = sup{—tr(Aq(x)D?u) + bo(z) - Du + co(z)u}, (I.2.10)
acA
which arises in stochastic optimal control, see [13] and [54], or more in general the
Isaacs operator

G(x,u, Du, D*u) = sup égg{_tr(Aa,ﬁ(x)DQU) +bag(x) - Du+cqp(z)u}, (1.2.11)
acA
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which arises in stochastic differential games, see [54].
To G we associate the following boundary condition

B(z,u, Du) = f(xz,u) + % =0 z€oN. (1.2.12)

Typically f will be
[z, u) = ~(x)u,

with vy(x) continuous and non-negative on 0S2.

The main result of Chapter 2 is the strong comparison principle between sub and
supersolutions: we show that if v and v are respectively a sub and a supersolution of
for the considered operators G and B, and u < v, then either u =v or u < v
on €. This result can be applied to develop an eigenvalue theory for the uniformly
elliptic homogenous operators we are studying. Again as in [26], we define

A :=sup{A € R|3v > 0 on Q bounded viscosity supersolution of
G(z,v, Dv, D*v) = \v in Q, B(z,v, Dv) = 0 on 09},

A:=sup{\ € R | Ju < 0 on Q bounded viscosity subsolution of
G(x,u, Du, D*u) = \u in Q, B(z,u, Du) = 0 on dQ}.
With the aid of the strong comparison principle we are able to show that A and

A are principal eigenvalues, i.e., that there exist a positive and a negative function,
¢ and ¢~ that are respectively viscosity solutions of

{G(:c,w,ch*,D%*) =X¢T in O (1.2.13)

B($,¢+7D¢+) =0 on 89,

{G(x,¢,D¢,D2¢) =A¢” in Q (1.2.14)
B(z, ¢, D¢ ) =0 on Of).

Moreover, the maximum principle (resp. the minimum principle) for G with
boundary condition holds true if and only if A (resp. \) is positive.

The strong comparison principle implies some of the basic properties of principal
eigenvalues. The first one is simplicity: if u is a solution of (resp. solution
of ) and w is positive (resp. negative) at some point, then there exists ¢t > 0
such that u = t¢* (resp. u = t¢~). If, in addition, F is convex or concave, the
same statement holds true for some ¢ € R, without conditions on the sign of w. The
Hamilton-Jacobi-Bellmann operator is an example of convex operator.

We also prove that the principal eigenvalues are isolated and they are the only
eigenvalues to which there correspond eigenfunctions that do not change sign in ).

A comparison between the principal eigenvalues for G corresponding to Dirichlet
and Neumann boundary conditions is also possible. If we denote by A = Ay, A = Ay
and Ap, Ap respectively the principal eigenvalues corresponding to the Neumann
and the Dirichlet problems, then we have: Ay < Ap and Ay < Ap.

The strong comparison principle is not known for the singular operators that
we study in Chapter 1. This is the main reason why some questions about the
properties of principal eigenvalues are still open problems, both in the Neumann and
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Dirichlet cases. Recently, Birindelli and Demengel [29] have proved simplicity in the
Dirichlet case for any smooth bounded domain € of RY when 09 has one connected
components and when N = 2 and 92 has at most two connected components.

We have already remarked that for nonlinear operators the two principal eigen-
values may not coincide. We exhibit an example in which this eventuality always
occurs. Indeed, we show that when

G(x,u, Du, D*u) = —M(D*u) + b(z) - Du + ¢(z)u,

where M(D?u) is one of the Pucci’s operators and c(x) is not constant, then we
have \ # ).

Finally, we apply our results to the study of the Neumann problem . It
is well known that for the operators considered in Chapter is uniquely
solvable if there exists ¢ > 0 such that for any (x,p, X) € Q x RY x S(N) the
function r — G(z,r,p, X) — or is non-decreasing on R, see e.g [40]. For the Isaacs
operator this condition is equivalent to cqg(x) > co > 0 for all z € Q
and (a,3) € A x B. Without requiring this assumption, we prove that if A > 0
and g > 0 (resp. A > 0 and g <0), g Z 0, then admits a positive (resp.
negative) Lipschitz continuous solution which is unique if g > 0 (resp. g < 0). The
boundary value problem is solvable for any right-hand side if both the two
eigenvalues are positive. It is easy to see that the non-decreasing monotonicity of
r — G(z,7r,p, X) — or implies \, A > 0.

The oo-Laplacian

In Chapter 3 we extend the results obtained for the singular operators considered in
Chapter 1 to the operator:

G(x,u, Du, D*u) = —Agou + b(x) - Du + c(x)u (I1.2.15)
where D D
A = (D22t 2%
ot = u|Du!’ \Du|>7

is the 1-homogeneous version of the co-Laplacian. The results presented are contained
in [98].

Because of its strong degeneracy, the co-Laplacian does not satisfy the assumption
(F2) of Chapter 1, so it is not covered by [28] or [97].

The oo-Laplacian, which arises from the optimal Lipschitz extension problem,
see [11], appears also in the Monge-Kantorovich mass transfer problem, see [51], and
recently, some authors have introduced a game theoretic interpretation of it, see
[100].

Since the operator ([.2.15]) is 1-homogenous, we define the principal eigenvalue
as follows

A:=sup{\ € R | Jv > 0 on Q bounded viscosity supersolution of

G(z,v, Dv, D*v) = \v in Q, a—i =0 on 00}.
n

0
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Remark that since Ao (—u) = —Asu, if we define ) in the usual way, then X\ = \.

We show that all the results presented in Chapter 1 such as the existence of
eigenfunctions and the solvability of the associated Neumann problem are true for
the operator ([.2.17)).

The question of simplicity of the principal eigenvalue is still open in both the
Dirichlet and the Neumann cases. The main difficulty comes from the fact that the
strong comparison principle for co-Laplacian is not valid as shown in [83].

A further application of the eigenvalue theory is the decay estimate for solutions
of the following Neumann evolution problem:

hi = Asch + ¢(z)h  in (0,400) x
(;9% =0 on [0, 4+00) x 9 (I.2.16)

h(0,z) = ho(x) for z € Q.

We show that if A is a solution of and the principal eigenvalue of the stationary
operator associated to is positive, then h decays to zero exponentially and
that the rate of the decay depends on it. Precisely, if A and v are respectively the
principal eigenvalue and a principal eigenfunction, then

At +
sup h(t,z)e hg (x)’
Qx[0,+00) 'U(x) Q v(x)

IA
w
=1
T

where h{ = max{hg, 0} denotes the positive part of hg.

PART II

1.3 The Peierls-Nabarro model for dislocation dynamics

Dislocations are defect lines in crystalline solids whose motion is directly responsible
for the plastic deformation of these materials. Their typical length is of order of
10~%m with thickness of order of 10™"m.

The theoretical study of dislocations, started in the 30’s, had a considerable
development in the 90’s thanks to the increasing power of computers which made
possible to simulate the 3D behavior of dislocations.

Recently, a new approach has emerged: the so called phase field model of
dislocations, where dislocations are described by variations of continuous fields
(see for instance [105], [43] and [57]). This approach has the advantage that the
possible topological changes during dislocation movement are automatically taken
into account and that the interactions of dislocations movement with other defects
or phases can be easily incorporated in the model.

A brief presentation of the theory of dislocations

We are going to present some basic facts of the theory of dislocations in crystals.
For a complete presentation of the theory we refer the reader to the book by Hirth,
Lothe [63].
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Let us start with the geometrical description of a dislocation. Consider a perfect
crystal cube, acted on a shear stress as shown in Figure (a). The edge
dislocation in Figure [[.3.16}(b) is producing by slicing the cube from the left to right
normal to z and displacing the cube to comply with the stress. The dislocation is
the line representing the boundary of the slipped region.

[ DO Y
~

(a) N

Figure 1.3.16. Geometry of an edge dislocation.

Similarly, the cut displacement shown in Figure produces a screw dislocation
which is again the boundary of the area over which slip has occurred.

Figure 1.3.16. Geometry of a screw dislocation.

There are essentially two invariants to characterize a dislocation. The first one
is 7, the normal vector to the slip plane. Indeed, at least at low temperature, a
dislocation moves in a well defined crystallographic plane. The second one is the
Burgers vector . The classical way to define it is the following: in Figure (a)
we can see a schematic view of an edge dislocation in the crystal which is divided
into a "good" region where the distribution of atoms is close to the distribution of a
perfect crystal, and a "bad" region near the dislocation line where the displacement
is large. Let us choose a sense of the dislocation line by assigning a unit vector
E) tangent to the dislocation. Let us consider a circuit, called Burgers circuit,
right-handed oriented with respect to E), which lies entirely in good material and
enclosing the dislocation. Then we draw the same circuit in the perfect reference
lattice, Figure (b). The vector required to close the latter circuit is called the

—
Burgers vector b = BA.
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— —
For an edge dislocation b is perpendicular to &, while for a screw dislocation
— —
b is parallel to £ . In the general case, the angle between the Burgers vector and
the dislocation line is arbitrary and we have a mixed dislocation.
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(a) (b)
Figure 1.3.16. Burgers circuit.

Next, let us define the elastic energy associated to a dislocation line. Let
(e1, ez, e3) be an orthonormal basis of R3. From now on, we denote the coordinates
by = (x1,x2,x3). Consider a linear elastic material represented by the whole space.
Let 045, 7,5 = 1,2,3 be the stresses in the body. In absence of internal torque

o;j = 0j; foranyi,j=1,23.

If there are no body forces, the stresses need to satisfy the equilibrium equation of

classical elasticity:
div(e) =0 (1.3.17)

where (div(c)); = 37_; 0;04;. When acted upon by stresses a body deforms; let
U : R? — R3 be the displacement vector. The strain is defined as

e=e(U) where e;; = % (g? + ?)Z]> .
j i

For small distortions OU;/0x;, the stresses depends linearly on deformations (Hooke’s
law):
oc=A:e,
where A;jr; are the elastic constants of the body satisfying the following symmetry
property
Aijrr = Njire = Nijue = Nja,

and the following coercivity assumption for some m > 0
1 2
¢ A:e>mle|

for all constant symmetric matrices e = (e;;) € S(3). Here (A : e);; = Z%l:l Aijrier

3

and |ef* =377, e%j.
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The equation of linear elasticity ([.3.17) is the Euler-Lagrange equation (mini-
mizing with respect to U) associated to the elastic energy
el 1
E=—- [ e:A:edx. (1.3.18)
2 Jr3
If the medium is elastically isotropic, i.e. the elastic properties are independent
of direction, only two independent elastic constants are required: the Lamé constant
A and the shear modulus p, with ¢ > 0 and 3A + 2u > 0. In this case the elastic
energy has the form

A
gel = /R @) + S ure(U) Pda (1.3.19)

Now, let us assume that there is a dislocation line in the material, represented
by the boundary I" of a smooth domain €2y contained in the plane {z3 = 0} (slip
plane). In this case we have to consider a plastic deformation e in addition to the
elastic one e®:

e(U) = e + e,
where .
— —
Pl = e¥poo(x3), with e® = 5 (b QM+ TN ® b).

Here dp(z3) is the Dirac mass only in the z3 component, T = ez and p is the
characteristic function of £25. The classical theory of dislocations asserts that the
dislocation line creates a distortion in the strain e such that

div(A : e(U)) = div(pdo(x3)A : €°)

in the sense of distributions. The dislocation line is surrounded by a region, known
as the dislocation core, where the atomic positions cannot be described by a small
homogenous deformation of the reference crystal. To take into consideration the
nonlinear atomic interaction across the slip plane, in many models a tension line
energy is added to the elastic energy, see for instance [30] and [25]. The energy is
thus formally given by

£ = 1/ e A eflda + / W(7)dS,
2 Jrs r
where W is an energy of tension line. In the dislocation core the linear continuum
elastic theory is not longer valid, in other words, the elastic energy may be infinite
close to the dislocation line. A simple way to overcome this difficulty has been
proposed by Alvarez, Hoch, Le Bouar and Monneau [7] and consists in introducing a
regularizing core tensor y and replacing e® by e;l = y*e, where * is the convolution
operation. We refer to [7] for more details.

Description of the Peierls-Nabarro model

The Peierls-Nabarro model is a phase field model incorporating atomic features into
continuum framework.

We briefly review the model for a straight dislocation, see [63] for a detailed
presentation. As an example, consider an edge dislocation in a crystal with simple
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cubic lattice. In a Cartesian system of coordinates zixox3, consider the section of
the crystal on the plane x1xo. Assume that the dislocation is located along the
x3 axis and the Burgers vector is in the direction of the z; axis. Thus the zix3
plane is the slip plane of the dislocation. The length of the Burgers vector is b and
corresponds to the magnitude of the lattice. The disregistry of the upper half crystal
{2 > 0} relative to the lower half {z2 < 0} in the direction of the Burgers vector is
¢(x1), where ¢ is an increasing function such that ¢(—oc) = 0 and ¢(400) = b.
In the Peierls-Nabarro model, the total energy is written as

E= gel + gmis7

where £¢ is the long-range interaction elastic energy induced by the slip (.3.18)),
and £ is the so called misfit energy due to the nonlinear atomic interaction across

the slip plane
. +oo
EM = W(p(x1))dxy,

—0o0
where W(¢) is the interplanar potential. In the classical Peierls-Nabarro model,
[99]-[93], isotropic elasticity is used for £ and W () in £™¥ is approximated by
the Frenkel sinusoidal potential

W(p) = 4‘;1322(1 (1 — Cos (27;¢>> ,

where d is the lattice spacing perpendicular to the slip plane. The equilibrium
configuration of the dislocation is obtained by minimizing the total energy with
respect to ¢. The solution employed in Nabarro [93], has the explicit form

o(z1) = %arctan (2(1;”3:1) + g, (1.3.20)

o A . . .
where v = 0 8 the Poisson ratio.

In the general model, one can consider a potential W satisfying
(i) W(u+b) =W(u) for all u € R;
(if) W(bZ) =0 < W(a) for all a € R\ bZ.

The periodicity of W reflects the periodicity in the crystal, while the minimum
property is consistent with the fact that the perfect crystal is assumed to minimize
the energy.

The displacement is represented by a scalar function U(x1,x2) which is antisym-
metric in 2o and such that U(z1,0) = $¢(z1). The elastic energy can be written as
integral over the slip plane. Suppose that, replacing U by 2U, the elastic energy has
formally the following form

1 1
£ = Z/ \VU|?dz1dze = f/ IVU|*dz:dzs,
R2 2 JRx(0,400)

with U(z1,0) = ¢(z1). Then, the total energy is

)
1

=1 / VU Pdzrdas + / W (U)dS.
2 Jix(0,400) DR (0,+00))
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A local minimizer of the energy is a solution of

AU = 07 iIl Q
{ = -W'(U), ondQ (1.3.21)
where Q = {(x1,22) |22 > 0} and (%% = _%}2 is the exterior normal derivative of U,

see Cabré and Sola-Morales [33]. It is well known that if V' is a smooth function on
RN x [0, +00) which is harmonic in RY x (0, +00) and V (21, ..., zx,0) = v(21, ..., zN),
then -2 (z1,...,zy,0) = —(—A)%v(xl, .., N ), where the half-Laplacian (—A)%

0TN 41

is the fractional operator defined on the Schwartz class S(RY) by

(—A)zv = F(| - |F(v)),

see [86]. Here F is the Fourier transform. For a bounded real smooth function v

defined on RY, the linear operator —(—A)% is given by the Lévy-Khintchine formula
(see Theorem 1 in [66]):

— (=8)0l) = O [ (oly+2) = ol6) = Vo) - sLgen) ey (1322)

where Cly is a constant depending on the dimension N and 1y.|<;y is the characte-
ristic function of the set {|z| < 1}. Hence, for smooth solutions, system (I.3.21) can
be rewritten for ¢(x1) = U(z1,0) as

~(=A)2¢=W'(g) onR,

where —(—A)% is the non-local operator defined by ([.3.22)) with N = 1. In [33] the
authors show that for smooth potentials W satisfying assumptions (i) and (ii) above,
there exists a function ¢ solution of

—(—A)%gb =W'(¢), onR
{ ¢ >0, and ¢(—00)=0 ¢(+00)=0. (1.3.23)

The function ¢ is called layer solution. If in addition W satisfies
(iii) W"(bZ) > 0,

then the layer solution is unique up to translations. When the elastic energy has the
general form ([[.3.18]), then the phase transition ¢ is a solution of

Ti[¢] = W'(¢) on R, (L.3.24)

where 7; is the anisotropic Lévy operator of order 1, defined on bounded C?-
functions by

E

with g positive and even function. See [7] for the characterization of g. In the special
case of isotropic elasticity, we have g(z) = m and the function ([.3.20) is a layer

solution of (|[.3.24]).



Outline of the results of Chapter 4

In the face cubic structured (FCC) observed in many metals and alloys, dislocations
move at low temperature on the slip plane at a velocity of order 10ms—!. To take
into consideration the dynamics effects in motion of dislocations, in Chapter 4 we
study the evolutive version in dimension N of the Peierls-Nabarro model
introduced in the previous section. The results presented are contained in [92].
Precisely, we consider the non-local parabolic equation

ou="Ti[u(t,))] — W' (u) +o(t,z) in RT xRY (1.3.25)

where 7; is the anisotropic Lévy operator of order 1, defined on bounded C?-
functions U : RN — R for r > 0 by

hL[U](z) = / Uz +2)—U(x) - VU(x) - z)zvlmg <Z> dz

|2|<r |2|

1 z
¥ s, T2 VD s (IZI> o
Here g is a positive and even continuous function and W and o are periodic functions.
See Chapter 4 for the precise assumptions on g, and W. In the model o has been
introduced to take into account the possible external applied shear stress on the
material.
We suppose that at initial time ¢t = 0 u satisfies

1
u(0,z) = —ug(ex) on RY, (1.3.26)
€

where ug is a regular bounded function and € is a small positive parameter.

Problem — for N = 1 models the dynamics of a collection of parallel
straight edge dislocation lines with the same Burgers vector, all contained in the
same slip plane and moving in a landscape with periodic obstacles. The parameter €
takes into account the fact that the number of dislocations is increasing of order 1/e.

We want to identify at large scale an evolution model for the dynamics of a
density of dislocations and we do this by a periodic homogenization approach. We
consider the following rescaling

the functions u¢ are solutions of

{atue =Tt )] - W (%) +0(4%) in RY xRN

€

u(0, ) = uo(x) on RN, (1.3.27)

A good notion of solution for system is the notion of viscosity solution for
non-local equations given for instance in [12]. See also [34], [22] and [65].

We prove that the limit u® of u¢ as € — 0 exists and is the unique solution of
the homogenized problem

(1.3.28)

{atu =H(Vu,T[u(t,”)]) in RT xRN
u(0,z) = up(z) on RY,
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for some continuous function H usually called effective Hamiltonian. As usual in
periodic homogenization, the limit equation is determined by a cell problem. In our
case, such a problem is for any p € RY and L € R the following:

{Ma“f:IIMT,-)]+L—W’<v+At+p-x>+a<t,x> in RY xRY (1.3.29)

v(0,2) =0 on RY.

We show that there is a unique number A = A\(p, L) for which there exists a solution
of which is bounded on RT x RY. The effective Hamiltonian of is
thus defined as follows: H(p, L) := X(p, L). The function H(p, L) is continuous on
RY x R and non-decreasing in L.

A specific technical difficulty in this problem is to deal with the case A = p = 0.
In order to overcome it, following [67] and [68], we consider cell problems in a higher
dimensional space. The lack of smooth solutions for these problems, has induced
us to construct regular approximated sub and supercorrectors, i.e. regular sub
and supersolutions of approximate N + 1-dimensional cell problems, and this is
enough to conclude. Let us also point out that, differently from the case of equations
independent of uf/e, correctors here are not periodic with respect to the space
variable in general. Moreover, correctors are necessarily time dependent.

The homogenized equation can be interpreted as the plastic flow rule in
a model for macroscopic crystal plasticity, i.e. a relationship between the plastic
strain velocity and the stress. In the homogenized equation :

o 1Y is the plastic strain;
o Ol is the plastic strain velocity;
o VuY is the dislocation density;

e Zy[u"] is the internal stress created by the density of dislocations contained in
a slip plane.

In dimension N = 1, when Z; is the half-Laplacian and the periodic stress o is equal
to 0, we get

1
H(p,L) ~ 5IplL (1.3.30)

for small p and L, where v = 2([(¢)?)"! is the inverse of the so called damping
factor and ¢ is a layer solution, i.e. a solution of ([.3.23]). This characterization of
the effective Hamiltonian is known in physics as Orowan’s law.

Remark 1I.3.1. Fractional reaction-diffusion equations of the form
Ou = Ti[u] + f(u) in RT x RN (1.3.31)

where N > 2 and f is a bistable nonlinearity have been studied by Imbert and
Souganidis [69]. In this paper the authors show that solutions of ([.3.31]), after
properly rescaling them, exhibit a moving interface. Analogous results have been
obtained by Gonzalez and Monneau [62] for the evolutive Peierls-Nabarro model in
dimension N = 1. In the one dimensional space, the moving interface are points.
The dynamics of these particles corresponds to the classical discrete dislocation
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dynamics, in the particular case of of parallel straight edge dislocation lines in the
same slip plane with the same Burgers vector. Considering the motion of these
particles they identify at large scale an evolution model for the dynamics of a density
of dislocations that corresponds to ([.3.28]).

Finally, let us mention that in [57] and [58] Garroni and Muller study a variational
model for dislocations that is the variational formulation of the stationary Peierls-
Nabarro equation.

I.4 Local Hamilton-Jacobi equations

In Chapter 5 we present the results of [2]. We consider homogenization problems for
first order local Hamilton-Jacobi equations with u€/e periodic dependence, namely

e’e’e’

085 00) =0 ()00 <R 1432)
(0, 2) = up(x), z €RY

with the following assumptions on the Hamiltonian H:
(H1) Periodicity: for any (,7,u,p) € R x RV x R x RV

H(it+1,z+k,u+1,p) = H(t,z,u,p) for any k € ZV;

(H2) Regularity: H : R x RV x R x RY — R is Lipschitz continuous and there exists
a constant C; > 0 such that, for almost every (¢,z,u,p) € R x RN x R x RY

D10y H (t, z,u,p)| < Cr(1+pl),  [DuH (8, z,u,p)| < C1,  |DpH(t, 2, u,p)| < Cr;

(H3) H(t,z,u,p) — +oo as |p| — +oo uniformly for (t,z,u) € R x RNV x R;

(H4) There exists a constant C' such that for almost every (¢, z,u,p) € R x RV x
R x RY

|DpH (t,2,u,p) - p— H(t,z,u,p)| < C.

Problem ([.4.32)) with H independent of ¢ was introduced by Imbert and Monneau
[67] as a simplified model for dislocation dynamics in material science. The complete
model is introduced in [68] and leads to non-local first order equations of the type

ug+< ( )+M€( E))\sz\—i—H( Du>:0

where M€ is a non-local jump operator and c is a periodic velocity. In the latter
model, the level sets of the solution u¢ describe dislocations.
Going back to ([.4.32)), it was proved in [67] that, with H independent of ¢,

o under assumptions (H1) and (H2), there exists a unique bounded continuous
viscosity solution of ([.4.32]);
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o under assumptions (H1)-(H3), the limit u" of u¢ as € — 0 exists and it is the
unique bounded continuous solution of the homogenized problem

(1.4.33)

u + H(Du®) =0, (t,x) € (0,+00) x RV,
uo(()?x) - UO(x>7 T e RN?

where the effective Hamiltonian H is uniquely defined by the long time behavior
of the solution of

A=v+ H(x,~M+p-z+v,p+ Dv), (tx)€ (0,+oc0) xRV,
v(0,2) =0, r e RN
(1.4.34)

More precisely, we have the following theorem

Theorem 1.4.1 (Imbert-Monneau, [67]). Let H be independent of t. Assume (H1)-
(H3) and ug € WH(RN). Then, as ¢ — 0, the sequence u¢ converges locally
uniformly in (0,+00) x RY to the solution u° of , where, for any p € RN
H(p) is defined as the unique number X for which there exists a bounded continuous
viscosity solution of . Moreover H : RN — R is continuous and satisfies the
coercivity property

H(p) — +o0 as |p| — +oc.

The proof in [67] is rather involved: it uses a twisted perturbed test function for
a higher dimensional problem posed in R x RV x R.
Under the additional assumption (H4), an easier proof of Theorem was given by
Barles, [18], as a byproduct of a general result on the homogenization of Hamilton-
Jacobi equations with non-coercive Hamiltonians.

Remark I.4.2. The hypothesis (H4) which was not used in [67] guarantees the
existence of a function H,, such that

Hoo(t 2, u,p) = lim sH(t,@,u,s™'p).

Moreover H satisfies (H1)-(H3).

In [18], thanks to assumption (H4), the equation for u€ is interpreted as an
equation for the motion of a graph: indeed, following [I8], for ¢ € R, (x,7) € RN+
(P py) € RN+ et us introduce the non-coercive Hamiltonian F' defined by

H(t,z,y,|py| " pa), if 0,
F(t>$ypm,py)={ pylH(t, 2,y [py| ™ pa), if py #

Hoo(t,z,y,pz), otherwise.
The function U¢(t, x,y) := u(t,x) — y satisfies
U;+F(§ z U4y p U<, D Ue) (t,z,y) € (0, +00) x RN+L, (14.35)
UE(O,.CU,y) - U()( ) (‘Tay) € RN+1' h

In [I8] Barles proves that the sequence U€ converges to the solution U° of the
following problem

{ U + F(DU°, D,U°) =0, (t,2.y) € (0, +oo) x RN*1, (1.4.36)

U%0,z,y) =uo(x) —y,  (x,y) e RNTL
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where for (pg,p,) € RN F(p,,p,) is the unique number A for which the cell
problem

Vi + F(t,2,y,ps + DV,py + D,V) =X in R x RNFL (1.4.37)

admits bounded sub and supersolutions. This result makes it possible to solve the
homogenization problem for ([[.4.32)):

Theorem 1.4.3 (Barles, [18]). Assume (H1)-(H/). Then the sequence u¢ converges
locally uniformly in (0,4+00) x RN to the solution u° of . The function
H(p) in can be characterized as follows: H(p) = F(p,—1), where, for any
(pz,py) € RN F(py,py) is the unique number \ for which the equation
admits bounded sub and supersolutions in R x RN*L,

An important step in the proof of Theorem consists of homogenizing the
non-coercive level-set equation satisfied by 1 e>oy-

Outline of the results of Chapter 5

In Chapter 5, we tackle two questions:
« Is it possible to estimate the rate of convergence of u¢ to u” when ¢ — 0?7
e Is is possible to approximate numerically the effective Hamiltonian?

The first question was answered by Capuzzo Dolcetta and Ishii, [36] for a more
classical homogenization problem: the estimate ||u¢ — u®||o < Ce3 was obtained for
Hamilton-Jacobi equations of the type

u+H (:L‘,x,u€> =0,
€

where (z,y,p) — H(z,y,p) is a coercive Hamiltonian, uniformly Lipschitz continuous
for |p| bounded and periodic with respect to y; moreover, if H(x,y,p) does not
depend on x, then the convergence is linear in e.

We show that in the present case, it is possible to obtain the same rates of
convergence as € — 0 by adapting the proof in [36] using the arguments contained
in [18]. The main idea is to approximate U¢ (with an error smaller than €) by a
discontinuous function U¢ which takes integer values where U*€ has noninteger values
and which is a discontinuous viscosity solution of

- ¢ ~ -
Us+F ( z y,DxUG,DyU€> =0, (t,z,y) € (0, +00) x RNFL,

€ € €

The latter equation has to be compared with . This approximation Ue is
obtained as the limit as § — 0 of ¢s(U€) where (¢s)s is a sequence of increasing
functions. The method of Capuzzo Dolcetta and Ishii [36] can then be applied to U€.
The second question was studied in [1] for equation

ut+ H (:E,ue) =0,

€
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where (y,p) — H(y,p) is a coercive Hamiltonian, uniformly Lipschitz continuous
for |p| bounded and periodic with respect to y; in this article, a complete numerical
method for solving the homogenized problem was studied, including as a main step
the approximation of the effective Hamiltonian by solving discrete cell problems.
Error estimates were proved. Here, we study the approximation of the cell problem
by Eulerian schemes in the discrete torus. We have preferred to study the
approximation of the noncoercive N + 2 dimensional problem rather than
that of the coercive N +1 dimensional problem because the solution of
may not be periodic. We prove the discrete analogue of the ergodicity Theorems in
[18], i.e. that there exists a unique real number A2 such that the discrete analogue
of has a solution. The arguments in the proof are the discrete counterparts
of those in [I8]. We also show that the discrete effective Hamiltonian converges to
the effective Hamiltonian when the grid step of the discrete cell problem tends to
Zero.

XXVi
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Chapter 1

Fully nonlinear singular
operators

In this chapter we study the maximum principle, principal eigenvalues, regularity
and existence for viscosity solutions of the Neumann boundary value problem

{F(x, Du, D*u) +b(x) - Du|Dul® + (c(x) + A|u[*u = g(z) in € (1.0.1)

(Du, 7 (z)) =0 on 01,

where ) is a bounded domain of class C2, 7 () is the exterior normal to the domain
Qat z, a > -1, A € R and b, ¢, g are continuous functions on . F is a fully
nonlinear operator that may be singular at the points where the gradient vanishes.
F:Q xRN\ {0} x S(N) — R satisfies the following conditions

(F1) For all ¢ € R, > 0, (z,p, X) € @ x RN \ {0} x S(N)

F(z,tp, uX) = [t|*nF(z,p, X).

(F2) There exist a, A > 0 such that for x € Q, p € RV \ {0}, M, N € S(N), N >0

alp|™teN < F(z,p, M + N) — F(a,p, M) < Alp|*tzN.

(F3) There exist C; > 0 and 6 € (3, 1] such that for all z,y € Q, p € RV \ {0}, X €
S(N)
|F(2,p, X) = Fly,p, X)| < il — y|°|p|*[| X]].
(F4) There exist Co > 0 and v € (3,1] such that for all z € Q, p € RV \ {0},
Do € RN’ |p0| < ‘%la X € S(N)

|F(z,p+ po, X) — F(z,p, X)| < Cap|*"|po”|| X].
The domain 2 is supposed to be bounded and of class C2. In particular, it satisfies
the interior sphere condition and the uniform exterior sphere condition, i.e.,

(Q1) For each x € 09 there exist R > 0 and y € Q for which |z —y| = R and
B(y,R) C Q.
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(922) There exists r > 0 such that B(x + r7 (z),7) N Q = () for any = € 9.

From the property (£22) it follows that
1 _
(y —z, n(x)) < Z\y —|*> forz € 9Q and y € Q. (1.0.2)

Moreover, the C?-regularity of { implies the existence of a neighborhood of 99 in Q
on which the distance from the boundary

d(z) == inf{|lz —y|,y € 00}, z€Q

is of class C2. We still denote by d a C? extension of the distance function to the
whole Q. Without loss of generality we can assume that |Dd(z)| < 1 in Q.

Here we adopt the notion of viscosity solution given in Definition We call
strong viscosity subsolutions (resp., supersolutions) the viscosity subsolutions (resp.,
supersolutions) that satisfy B(x,u, Du) < (resp., >) 0 in the viscosity sense for all
x € Q. If \ — B(x,r,p— A7) is non-increasing in A > 0, then classical subsolutions
(resp., supersolutions) are strong viscosity subsolutions (resp., supersolutions), see
[40] Proposition 7.2.

In the definition of viscosity solution the test functions can be substituted by
the elements of the semijets j2’+u($o) when v is a subsolution and 72’7u(x0) when
u is a supersolution, see [40].

For simplicity of notation we denote

G(x,u, Du, D*u) := F(x, Du, D*u) + b(x) - Du|Du|* + ¢(z)|u|u.

Remark that the function b, c and g correspond respectively to —b, —c and —g of
T27).
Following the ideas of [26], we define the principal eigenvalue as

A :=sup{\ € R|3v > 0 bounded viscosity supersolution of

G(z,v, Dv, D*v) + A" = 01in Q, (Dv, W) = 0 on 9Q}. (1.0:3)
A is well defined since the above set is not empty; indeed, —|c|~ belongs to it, being
v(z) = 1 a corresponding supersolution. Furthermore it is an interval because if A
belongs to it then so does any A < \.
We will prove that X is an "eigenvalue" for —G which admits a positive "eigen-
function”, in the sense that there exists ¢ > 0 solution of

G(z, 6, Do, D2) + A¢®1 =0 in Q
(D¢, 7 (z)) =0 on 0.

Moreover, A can be characterized as the supremum of those A for which the opera-
tor G(x,u, Du, D*u) + Au|*u with the Neumann boundary condition satisfies the
maximum principle. As a consequence )\ is the least "eigenvalue" to which there
correspond "eigenfunctions" positive somewhere. These results are applied to obtain
existence and uniqueness for the boundary value problem .
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For fully nonlinear operators it is possible to define another principal eigenvalue

A:=sup{X € R | Ju < 0 bounded viscosity subsolution of
G(x,u, Du, D*u) + Mu|®u = 0 in Q, (Du, @) = 0 on 9N}.

If F(z,p,X) = —F(x,p,—X) then A = ), otherwise A may be different from \.
Symmetrical results can be obtained for A.

The classical assumption which guarantees the solvability of the Neumann pro-
blem (1.0.1)) with A = 0 is ¢ < 0 in Q. We show that the right hypothesis for any
right-hand side is the positivity of the two principal eigenvalues.

In the next we establish a Lipschitz regularity result for viscosity solutions of
(1.0.1]). Section is devoted to the study of the maximum principle for subsolutions
of . In Section we show that it holds (even for more general boundary
conditions) for G(z,u, Du, D?u) if c(z) < 0 and ¢ Z 0, see Theorern One of the
main result of this chapter is that the maximum principle holds for G (z, u, Du, D?u)+
A|u|®u for any A < A, as we show in Theorem of Section In particular it
holds for G(x,u, Du, D*u) if A > 0. It is natural to wonder if the result of Theorem
is stronger than that of Theorem indeed if ¢ = 0, one has A = 0. A
positive answer is given in Section [1.2.3] where we construct an explicit example
of a bounded positive viscosity supersolution of G(x,v, Dv, D?*v) 4+ Av®*t! =0 in ©,
(Dv, ) =0on 0, A > 0, with c(z) changing sign. The existence of such v implies,
by definition, A > 0. Finally, in Section we show some existence and comparison
theorems.

1.1 Lipschitz continuity of viscosity solutions

Theorem 1.1.1. Let 2 be a bounded domain of class C?. Suppose that F satisfies

(F2)-(F4) and that b, ¢, g are bounded in Q. If u € C() is a viscosity solution of

F(z, Du, D*u) + b(x) - Du|Du|® + c(z)|u|®u = g(x) in
(Du, 7 (z)) =0 on 0%,

then B

where Cy depends on Q, N, a, a, A, 6, v, C1, Ca, |boo, |C|oos |9]oo, and |u|e-

The Theorem is an immediate consequence of the next lemma. To prove the
lemma we adopt the technique used in Proposition III.1 of [75] for Dirichlet problems,
that we modify taking test functions which depend on d(z).

The lemma plays a key role also in the proof of Theorem [I.2.9]in the next section.

Lemma 1.1.2. Assume the hypothesis of Theorem[1.1.1] and suppose that g and h

are bounded functions. Let uw € USC()) be a viscosity subsolution of

F(z, Du, D*u) + b(z) - Du|Dul|® + c(z)|u|*u = g(x) in
(Du, 7 (z)) =0 on 0%,
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and v € LSC(Q) a viscosity supersolution of

F(z, Dv, D*>v) + b(z) - Dv|Dv|® + c(z)|v|*v = h(z) in
(Dv, 7 (z)) =0 on 0L,

with u and v bounded, or v > 0 and bounded. If m = maxg(u —v) > 0, then there
exists Cy > 0 such that

u(z) —v(y) <m+ Colxr —y| Vz,y € Q, (1.1.4)

where Cy depends on Q, N, «, a, A, 0, v, C1, Ca, |bloo, |¢locs |9]oos [Ploos |[V]eos m and
U0 OT SUPG .

Proof. We set
®(z) = MK|z| — M(K|z])?,
and

pla,y) =m+ e LI@TW Gz — ),

where L is a fixed number greater than 2/(3r) with r the radius in the condition
(Q2) and K and M are two positive constants to be chosen later. If K|z < %, then

M@z%MKM. (1.1.5)

We define

1
Ak = RY xRN : |z — <}

We fix M such that

I%azx(u(:v) —v(y)) <m+ 6_2Ld0%, (1.1.6)

where dy = max_ g d(x), and we claim that taking K large enough, one has

u(z) —v(y) —e(z,y) <0 for (z,y) € Ax na.

In this case ((1.1.4]) is proven. To show the last inequality we suppose by contradiction
that for some (z,7) € Ag N

w(T) — o) — ¢(@,7) = max (u(z)—v(y) - ¢(z,y)) > 0.
ArnQ2

Here we have dropped the dependence of T, 7 on K for simplicity of notations.
Observe that if v > 0, since from ®(x — y) is non-negative in Ag and
m > 0, one has u(Z) > 0.
Clearly T # 3. Moreover the point (Z,7) belongs to int(Ax) N Q. Indeed, if
|z —y| = ﬁ, by (1.1.6) and (1.1.5)) we have

M 1
u(z) —v(y) <m -+ e‘zLdog <m+ e_L(d(I)+d(y))§MK]m -y < p(z,y).
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Since T # 7 we can compute the derivatives of ¢ in (Z,7) obtaining

Dyp(@,) = e HIOHO MK { — Liz - g|(1 - K[z - 7)) Dd(z)

-2k g) E

Dyp(z,7) = e HIDHOINMK{ — Liz - g|(1 - K|z - 7)) Dd(y)

—_\Z-7)
—(1-2K|z —9|)—=.
(1= 2K~ g s}

Observe that for large K

e B0 L < DO (5 - Lp-7]) < |Dae(@ )| 1Dy (@. D)
<2MK.

(1.1.7)
Using (1.0.2)), if T € 092 we have

(Datp(7,7), 7 (T))

— MO0 K (L~ 5101~ Kz~ 9] + (1 - 2Kl7 — gD 2 7 (@)}

>

o

_Ld(T 3. _ _ _\T—-7
HONK 31— g - (- 2K - ) T )

2r
,Ld(y) _ _ 3 1
e MK |z — 79| QL_; >0,

vV
N | =

since T

h

y and L > 2/(3r). Similarly, if 7 € 09

(—Dyp(z.7), W (@) <

N

— 1
e M@ M KT — 7| (—3L + ) < 0.
2 T
In view of definition of sub and supersolution, we conclude that
G(@,u(@), Dop(7), X) = g(7) i (Dop(@.7), X) € T (@),
_ _ . _ —2,—
G@.v(@), —Dyp(x,9),Y) < h(y) if (-Dyp(z,7),Y) € J " v(y).
Since (Z,7) € intAg N 52, it is a local maximum point of u(x) — v(y) — ¢(z,y)

in O°. Then applying Theorem 3.2 in [40], for every € > 0 there exist X,Y € S(N)
such that (Dy(Z,7), X) € J2Tu(Z), (—Dye(Z,7),Y) € J 2 v(y) and

( PR ) < DX(e(,9)) + (D (p(.7)))". (1.1.8)

Now we want to estimate the matrix on the right-hand side of the last inequality.

D?o(z,5) = &(x — ) D* (e HA@+W))) 1 D (e~ LEA@+D)) @ D(®(z — 7))
+ D(®(x — 7)) ® D(e” HA@+d@))y 1 o~ Ld@)+dW) D2(§(z — 7).
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We set
Ay i= O(x — ) D (e~ HA@H@))

Ay == D(e”H@+W)) @ D(®(z — 7)) + D(®(z — 7)) @ D(e”LA@+D)),
Az := ¢ HI@+D)) D2 (§ (7 — 7).
Observe that

A, < CK[z -7 ( é ) ) . (1.1.9)

Here and henceforth C denotes various positive constants independent of K.
For Ay we have the following estimate

I 0 I -1
A2§0K<0 I>+CK<_I ; ) (1.1.10)

Indeed for &, n € RY we compute

(A2(€,m), (&,m)) = 2Le” MO (Dd(x) © DO(T —9)(n - €).£)
+ (Dd(y) ® DT —y)(n—&),m)} < CK(E] + [nD)]n — ¢
< CK (I + n*) + CKln — €.

Now we consider Az. The matrix D?(®(Z — 7)) has the form

o= ( 50 )

and the Hessian matrix of ®(x) is

_MK( TR T

2P

D?®(x) ) —2MK*I. (1.1.11)

o]
If we choose o
_ z -7

2M K e~ L(d(@)+d(y))’
then we have the following estimates

€

€A? < CK|Z — 5’ Ly, €A% < CK|z — 7|y,

€(A1A2 —|—A2A1) < CK’T—@’QIQN, (1112)
E(AlAg + A3A1) < CK|f — y|I2N, 6(A2A3 + A3A2) < CKIyy,
where Ioy = < é ? > Then using (?7), (1.1.10)), (1.1.12)) and observing that

o= (45 )

from ((1.1.8]) we conclude that

<)O( —0Y>§O(K)<é ?>+<—BB _BB>’
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where

B= K1+ 000 [pra — ) + E- T pra@ g7

The last inequality can be rewritten as follows

X o \_(B -B
o -y )=\ -B B )’
with X =X —O(K)I and Y =Y + O(K)I.
Now we want to get a good estimate for tr(X —Y'), as in [75]. For that aim let

< p @-DOE-T)

< T.
1z -7

Since)N(—?SOand)N(—?gllB, we have
tr(X —Y) < tr(P(X —Y)) < 4tr(PB).

We have to compute tr(PB). From (T.1.11]), observing that the matrix (1/|z|?)z ® z
is idempotent, i.e., [(1/|z|*)z ® 2]* = (1/|z]*)z ® x, we compute

rTRx
||

(D?a(a))? = 2K
B

(1 —4K|z|) (I— >+4M2K41.
Then, since trP =1 and 4K|Z — 7| < 1, we have

tr(PB) = CK + ¢ MA@+ (_oMK? + AMK? |z — 7))
< CK — e H@+d®) pr 2 <

for large K. This gives
tr(X —Y)| = —tr(X —Y) > de L@+ N K2 — 4CK > CK?,

for large K. Since ||B|| < %, we have

[

1 S ol CK C -
IB1Hu(E - DI < (== < Y mEx-7)

 Kiz g

=

) (X -7

The Lemma IILI in [75] ensures the existence of a universal constant C' depending
only on N such that
S S o L, s Syl
XLV < Cfler(X = Y)| + [ B2 [tr(X = Y)[2}.

Thanks to the above estimates we can conclude that

X[, Y] < Cltr(X = V)| <1+1). (1.1.13)

K2z~
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Now, using the assumptions (F2), (F3) and (F4) concerning F, the definition
of X and Y and the fact that u and v are respectively sub and supersolution we
compute

9(@) — c(@)|u(T)|*u(T) < F(T, Dyp, X) + b(T) - Dop| Dup|®

F(%,Dap, X) + |Datp|*O(K) + b(T) - Datp| Dap|®
F(G,—Dyp,Y) + C1[7 — 7’| Dop|®|| X ||

+ CKY|T — g’ | Do [|X || + a| Dyp|*tr(X —Y)

+ [Dzp|*O(K) + b(T) - Dap| Dap|”

< b(y) - Dygp|Dyp|™ — c@)|v(m)|*v(y) + h(Y)

+ C1[Z — )| Dol || X || + CK¥ [T — G|” | Datp|* || X |
+a| Dyp|*tr(X = V) + | Dyl V | D *O(K)

+0(Z) - Dyl Dyipl®.

VANRVA

From this inequalities, using (1.1.7)), (1.1.13]) and the fact that 6, > % we get

9(@) = h(G) — e(@)|u(@)|*u(Z) + () [vG)|*0() < |Dyp|® V| Dap|*latr(X ~Y)
+Cijz = gl°|I X + Clz — 5| X + O(K)] < CK*[ate(X = Y) + o(|tr(X — Y)|)].

If both v and v are bounded, then the first member in the last inequalities is
bounded from below by —|gloc — |hloo — |€loo(Jul2Ht + |[v]|2Y).  Otherwise, if v
is non-negative and bounded, then u(Z) > 0 and that quantity is greater than
—1gloo = [Ploo — |c|oo(Supu)®* — || |v|2FL. On the other hand, the last member
goes to —oo as K — +o0, hence taking K large enough we obtain a contradiction
and this concludes the proof. O

Remark 1.1.3. If F satisfies (F2) and (F3), u is a subsolution of G(z, u, Du, D*u) =
g, v is a supersolution of G(z,v, Dv,D*v) = hin Q, v < v on Q2 and m > 0
then the estimate still holds for any z,y € €2. To prove this define ¢ =
m + MK|z| — M(K|z|)? and follow the proof of Lemmam

Since the Lipschitz estimate depends only on the bounds of the solution, of g
and on the structural constants, an immediate consequence of Theorem [I.1.1]is the
following compactness criterion that will be useful in the last section.

Corollary 1.1.4. Assume the hypothesis of Theorem on Q, F and b. Suppose
that (gn)n is a sequence of continuous and uniformly bounded functions and (uy)y is
a sequence of uniformly bounded viscosity solutions of

F(z, Duy, D*uy) + b(x) - Dup|Dug|® = go(z) in £
(Dup, 7' (z)) =0 on 0.

Then the sequence (uy), is relatively compact in C(Q).
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1.2 The Maximum Principle and the principal eigenval-
ues

We say that the operator G(x,u, Du, D?u) with the Neumann boundary condition

satisfies the maximum principle if whenever u € USC((2) is a viscosity subsolution
of

G(z,u, Du, D*u) =0 in

(Du, 7 (z)) =0 on 01,

then u < 0 in Q.

We first prove that the maximum principle holds under the classical assumption
¢ <0, also for domain which are not of class C? and with more general boundary
conditions. Then we show that the operator G(x,u, Du, D*u) + A|u|*u with the
Neumann boundary condition satisfies the maximum principle for any A < A. This
is the best result that one can expect, indeed, as we will see in the last section, A
admits a positive eigenfunction which provides a counterexample to the maximum
principle for A > \.

Finally, we give an example of ¢(x) which changes sign in € and such that the
associated principal eigenvalue X is positive.

1.2.1 The case ¢(z) <0

In this subsection we assume that € is of class C! and satisfies the interior sphere
condition (£21). We need the comparison principle between sub and supersolutions of
the Dirichlet problem when ¢ < 0 in . This result is proven in [28] under different

assumptions on F' and b; thanks to the estimate (1.1.4), see Remark we can
show it using the same strategy of [28], if I satisfies the conditions (F2) and (F3)
and b is continuous and bounded on §2.

Theorem 1.2.1. Let Q be bounded. Assume that (F2) and (F3) hold, that b, ¢ and g
are continuous and bounded on Q and ¢ < 0 in Q. If u € USC(Q) and v € LSC(Q)

are respectively sub and supersolution of
F(x, Du, D*u) + b(z) - Du|Du|® + ¢(x)|u|u = g(z) in Q,
and u < v on 0N then u <wv in €.

For convenience of the reader we postpone the proof of the theorem to the next
subsection.

The previous comparison result allows us to establish the strong minimum and
maximum principles, for sub and supersolutions of the Neumann problem even with
the following more general boundary condition

f(z,u) + (Du, 7' (z)) =0 x € 09,

for some f: 02 x R — R. We do not assume any regularity on f.
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Proposition 1.2.2. Let Q be a C' domain satisfying (21). Assume that (F1)-(F3)
hold, that b and ¢ are bounded and continuous on £ and that f(xz,0) < 0 for all

x € Q. If v e LSC(R) is a non-negative viscosity supersolution of

{F(a:, Du, D?v) + b(z) - Dv|Dv|* + c(z)|v]*v =0 in Q (1.2.14)

f(z,v) + (Dv, 7 (x)) =0 on 09,
then either v =0 or v > 0 in Q.

Proof. The assumption (F2) and the fact that F'(x,p,0) = 0 imply that
F(z,p, M) > |p|* M, 4,M = Ip|*(atr (M) — Atr(M ™)) =: H(p, M),

where M = M+ — M~ is the minimal decomposition of M into positive and negative
symmetric matrices. It follows, since v is non-negative, that it suffices to prove the
proposition when v is a supersolution of the Neumann problem for the equation

H(Dv, D*v) + b(z) - Dv|Dv|® — |c|oov'™ =0 in Q. (1.2.15)

Moreover we can assume |¢|oo > 0. Following the proof of Theorem 2 in [28] it can be
showed that v > 0 in 2. We prove that v cannot vanish on the boundary of 2. We
suppose by contradiction that z( is some point in 9Q on which v(xzg) = 0. For the
interior sphere condition (£21) there exist R > 0 and y € € such that the ball centered
in y and of radius R, B(y, R), is contained in Q and xy € 0B(y, R). Fixed 0 < p < R,
let us construct a subsolution of in the annulus p < |z —y| =r < R. Let
us consider the function ¢(x) = e*" — e *F where k is a positive constant to be
determined. If we compute the derivatives of ¢ we get

r2 r

- k - - k
ng(l’) — _kefkr (;U y)’ D2¢)(l‘) — <k_2ekr + 6kr> (‘/E y) ® (.’L‘ y) —767’”[.
r r
The eigenvalues of D?¢(z) are k2e~*" of multiplicity 1 and —ke™*" /r of multiplicity
N — 1. Then
H(D¢$,D*¢) + b(z) - D$|Dp|* — |c]oc '™
> 6—(a+1)kr (aka—i-Q - (A‘N_l + Woo) potl _ ’doo) )
p

Take k such that
N -1
ak®t? — (A + \b\oo> kO —clo > €,
p

for some € > 0, then ¢ is a strict subsolution of the equation ([1.2.15)). Now choose
m > (0 such that

m(efkp _ efkR) =V = inf‘x,y|:pv(x) > 0’

and define w(z) = m(e ¥ — e *f). By homogeneity w is still a subsolution of

(1.2.15)) in the annulus p < |x — y| < R, moreover w = v; < v if |z —y| = p and



1.2 The Maximum Principle and the principal eigenvalues 13

w =0 <wif |xt —y| = R. Then by the comparison principle, Theorem w< v
in the entire annulus.

Now let ¢ be a positive number smaller than R — p. In B(xzo,d) N Q it is again
w < v, in fact where |z —y| > R it is w < 0 < v; moreover w(zg) = v(z9) = 0. Then
w is a test function for v at xg. But

H(Dw(xo), D*w(xo)) + b(x0) - Dw(xg)|Dw(zo)|* — |¢|ocw T (z0) > 0,

and
ow _
f(xo,w(x0)) + (Dw(xo), 7 (x0)) = f(x0,0) + 57 (%0) = —kme <0,
This contradicts the definition of v. Finally v cannot be zero in €. O

Remark 1.2.3. By Proposition the supersolutions in the definition (1.0.3]) are
positive in the whole Q.

Proposition 1.2.4. Let Q be a C' domain satisfying (Q1). Assume that (F1)-(F3)
hold, that b and c are bounded and continuous on Q2 and that f(x,0) > 0 for all
r € 00. If u € USC(Q) is a non-positive viscosity subsolution of (1.2.14) then

either u=0 oru <0 in .

Proof. The proof is similar to the proof of Proposition observing that (F1)
and the fact that F'(z,p,0) = 0 imply that

F(z,p, M) < |p|*(Atr(M™) — atr(M7)).
d

For z € 09, let us introduce S(x), the symmetric operator corresponding to the
second fundamental form of 0f) in x oriented with the exterior normal to ).

Theorem 1.2.5 (Maximum Principle for ¢ < 0). Assume the hypothesis of Propo-
sition . In addition suppose that ) is bounded, ¢ <0, ¢ Z0 and r — f(x,7)
is non-decreasing on R. If u € USC(Q) is a viscosity subsolution of then
u <0 in Q. The same conclusion holds also if c = 0 in the following two cases

(i) Q is a C% domain and there exists T € O such that S(T) < 0, (b(T), W (T)) > 0
and f(Z,r) >0 for any r > 0;

(ii) There exists T € O such that f(T,r) > 0 for any r > 0 and u is a strong
subsolution.

Proof. Let u be a subsolution of (1.2.14]) and ¢ # 0. First let us suppose u =
k =const. By definition
c(z)|k|“k >0 in Q,

which implies k£ < 0.

Now we assume that u is not a constant. We argue by contradiction; suppose
that maxgu = u(zg) > 0, for some zg € Q. Define u(z) := u(x) — u(xg). Since
¢ < 0 and f is non-decreasing, u is a non-positive subsolution of . Then,
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from Proposition either u = u(zg) or u < u(zp) in Q. In both cases we get a
contradiction.

Let us turn to the case ¢ = 0. Suppose that Q is a C? domain, S(7) < 0,
(b(z), 7 (%)) > 0 and f(z,r) > 0 for any r > 0 and some point T € Q. We
have to prove that u cannot be a positive constant. Suppose by contradiction
that u = k. In general, if ¢ is a C? function, T € 9Q and S(z) < 0, then
(D¢(z) — A7 (T), D%¢(T)) € J>+p(T), for A > 0 (see [40] Remark 2.7). Hence
(=A% (%),0) € J>Tu(T). But

f@ k) = X7 (2), W(7)) = f(@ k) = A >0,
for A > 0 small enough, and
G(T, k, —A7 (T),0) = =\ (b(Z), W (Z)) < 0.

This contradicts the definition of w.
Finally, if u is a strong subsolution, f(z,r) > 0 for » > 0 and some T € 912,
u = k > 0, then the boundary condition is not satisfied at T for p = 0. O

Remark 1.2.6. Under the same assumptions of Theorem but now with f
satisfying f(x,0) < 0 for all x € 992 and with f(Z,r) < 0 for any r < 0 and some
Z € 02 in (i) and (ii), using Proposition we can prove the minimum principle,
i.e., if u € LSC(Q) is a viscosity supersolution of then u > 0 in .

Remark 1.2.7. C? convex sets satisfy the condition S < 0 in every point of the
boundary.

Remark 1.2.8. If ¢ =0 and f = 0 a counterexample to the maximum principle is
given by the positive constants.

1.2.2 The threshold for the Maximum Principle

In this subsection and in the rest of the paper we always assume that €2 is bounded
and of class C?, that F satisfies (F1)-(F4), that b and ¢ are continuous on Q.

Theorem 1.2.9 (Maximum Principle for A < X). Let A < X and let u € USC()
be a viscosity subsolution of

{G(z,u,DU,DQU)+>\U|aUZO in Q (1.2.16)

(Du, 7 (z)) =0 on 0L,
then u < 0 in Q.

Remark 1.2.10. Similarly it is possible to prove that if A < A and v is a supersolu-

tion of (1.2.16)) then v > 0 in Q.

Corollary 1.2.11. The quantities X and )\ are finite.
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Proof. It suffices to observe that A\, A < |¢|s, since when the zero order coefficient
is ¢(z) 4 |¢|oo the maximum and the minimum principles do not hold. The theorems
fail respectively for the positive and negative constants. O

In the proof of Theorem [1.2.9] the Lemma [I.1.2] is one of the main ingredient.
Furthermore, we need the following two results. The first one is an adaptation of
Lemma 1 of [28] for supersolutions of the Neumann boundary value problem; the
second one is a lemma due to Barles and Ramaswamy, [23].

Lemma 1.2.12. Let v € LSC(Q) be a viscosity supersolution of

F(x, Dv, D*v) + b(z) - Dv|Dv|* — B(v(z)) = g(z) in Q
(Dv, 7 (x)) =0 on 09,

for some functions g, 3 € USC(Q). Suppose that T € Q is a strict local minimum
of v(z) + Clz — T|qe @)k > oL, where r is the radius in the condition (Q2) and

g > max{2, g—ﬁ} Moreover suppose that v is not locally constant around T. Then

—B(v(T)) < 9(T).

Remark 1.2.13. Similarly, if 3, g € LSC(Q2), u € USC(fQ) is a supersolution, T is
a strict local maximum of u(z) — Clz — Z|%e *®) | > oL, g > max{2, g—ﬁ} and u
is not locally constant around Z, it can be proved that

—6(u(T)) = g(T).

Lemma 1.2.14. If X, Y € S(N) satisfy
I 0 X 0 I -1
<(03)= (0 5 ) =<4 )

X-Y< —21<(tX +(1—=t)Y)? forallte[0,1].

Proof of Theorem Let 7 €]\, A[, then by definition there exists v > 0 in O
bounded viscosity supersolution of

then we have

{G(x,v, Dv,D%*v) + vt =0 in Q (1.2.17)

(Dv, 7 (z)) =0 on Of.

We argue by contradiction that u has a positive maximum in . As in [28§],
we define 7' := supg(u/v) > 0 and w = v, with v € (0,7') to be determined.
By homogeneity, w is still a supersolution of . Let 7 € Q be such that
uw(y)/v(y) = ~'. Since u(y) — w(y) = (v —v)v(y) > 0, the supremum of u — w is
strictly positive, then by upper semicontinuity there exists € € such that

u(T) — w(Z) = max(u — w) =m > 0.
Q
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Clearly u(Z) > w(T) > 0, moreover u(T) < v'v(T) = V%w(f), from which

[

w(T) > —u(T). (1.2.18)

-2

Fix ¢ > max{2, g—ﬁ} and k > ¢q/(2r), where r is the radius in the condition (02),

and define for j € N the functions ¢ € C%(Q x Q) and ¥ € USC(Q2 x Q) by
B(a,y) = 7 —ylte OO, i, y) = u(e) —w(y) ~ o(,y)

Let (z,y;) € Q x  be a maximum point of ¢, then m = ¢(Z,7) < u(z;) — w(y;) —
é(x;,y;), from which

Ly = 511 < (ulay) = wlyy) = m)eH 0400 < (1.2.19)

where C' is independent of j. The last relation implies that, up to subsequence, x;
and y; converge to some z € Q as j — +o0. Classical arguments show that

] . _ . _
i ey =yt =0, Tim u(zg) = (@), lim w(y;) = w(z),

and
u(z) —w(z) =m.

Claim 1 For j large enough, there exist x; and y; such that (xj,y;) is a mazimum

point of Y and x; # y;.
Indeed if z; = y; we have

j — T4 xX

V() x) = ulz;) —w(x) — g\x — e FAEAD) < (@, 25) = ula;) — w(ay),

and
N () — () — Dl e 1=k d@HE)) < e ) — ) — (s

Y(z, z5) = u(z) — w(z;) q|35 zj|%e < P(xj, x5) = ulz;) — w(z;).

Then z; is a minimum point for
W(z) = w(x)+ ée‘kd(xi)\x — zj]te k@)

and a maximum point for

Ulz) == u(x) — Zefkd(:rj)kv O

We first exclude that x; is both a strict local minimum and a strict local maximum.
Indeed in that case, if u and w are not locally constant around z;, by Lemma [1.2.12]

(e(a) + T)w(a;)*F < (elz) + Nulz;)*

The same result holds if u or w are locally constant by definition of sub and
supersolution. The last inequality leads to a contradiction, as we will see at the end
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of the proof. Hence x; cannot be both a strict local minimum and a strict local
maximum. In the first case there exist § > 0 and R > § such that

w(xzj) = min (w(w) + g\m — xj|qe_k(d($j)+d(x))>

5<|lz—=z;|<R
zeQ

J —k(d(z;)+d(y,
= w(y]) + 6|y] _ IL’j|q6 (d(z5)+ (y]))’
for some y; # x;, so that (x;,y;) is still a maximum point for 1. In the other case,
similarly, one can replace x; by a point y; # x; such that (y;, ;) is a maximum for

. This concludes the Claim 1.
Now computing the derivatives of ¢ we get

Dad(,y) = jlz — y|T 2 FE@HAW) (g — gy — L1 — yjaeH@ W) Dy (),
q

and

Dy(@,y) = —jlo — y|t~2e MUDHW) (g ) g |y — y|ae—HAD+AW) D).
q

Denote p; := Dy¢(zj,y;) and r; := —Dyp(xj,y;). Since x; # y;, p; and r; are
different from 0 for j large enough. Indeed

I .
il | 2 gl = gl (1= By ) > Ty gt
q
where dy = maxg d(z). Using (1.0.2)), if z; € 0€2 then

1 k
(pj T (x5)) > jlaj — yj|%e W) (- + > >0,
2r q
and if y; € 09 then

1 k
. —kd(x;
(rj, 7 (y;)) < jlwj — yj|2e k@) (27, - q) <0,

since k > ¢/(2r) and x; # y;. In view of definition of sub and supersolution we
conclude that

G, u(x;), pj, X) + M) >0 if (pj, X) € T T u(ay),

o ) —2-
G(yj, w(y;),r;, Y) +1w(y)*™ <0 if (r;,Y) € T w(y;).

Then the previous relations hold for (z;,y;) € 52, provided j is large.
Now, applying Theorem 3.2 of [40] for any e > 0 there exist X;,Y; € S(N) such

that (pj, X;) € J° ulay), (r;,Y;) € J° w(y;) and

_c + ”quﬁ(ﬂfj’yj)\) < é ? ) < < )(()j —(;’j ) < D*¢(xj, y;)+e(D*p(a5, y7))*
(1.2.20)
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Claim 2 X, and Y; satisfy

I 0 X — X; 0 I —I
_§j<0 I><< ]0 j —Yj—|-?;><€j<—f s ), (1.2.21)

where (j = Cjlz; — yj\q_z, for some positive constant C independent of j and some
matrices X;, Y; = O(jlz; — y;|9).
To prove the claim we need to estimate D?¢(z;,y;).

D2¢(xj,yj) _ %|x] _ yj|(1D2(6*k(d(mj)+d(yj))) + D(G*k(d(wj)er(yj))) ® %D(L’Ej — ;]9
+ ZD(’:E]. — ) ® D(e M) +d;))y 4 e—k(d(mj)-Fd(yj))iD?ﬂxj — y;]9).
q q

We denote )
A = é‘x] — y;|1D? (e FA@s) ;)Y

Ay := De k@) +dw) g éD(’xj — g0+ éDﬂ%‘ — y;]9) ® D(e k)t
(lj = ;).

Ay = e R +du) ) p2
q

For A; and A3z we have
. I 0
A1S03|$j—yj|q<0 ]>,

. _ I -1

Here and henceforth, as usual, the letter C' denotes various constants independent
of j. Now we consider the quantity (As(&,7n), (€,1)) for &, n € RY. We have

(Aa(&,m), (&,m)) = 2kj|z; — y|7 2 M AEDTWN [(Dd(x;) @ (5 — y;)(n — €),€)
+(Dd(y;) @ (zj — y;)(n — &), m)]
< Cjlzj — y;|7 M€ = nl(1€] + nl)
2 2
< Cjlaj — ;|7 ('fj _ny|j + ZMD |5 — yjl)

< C [jle; = y12e = nf? + dlay — w7 + Inf?)] -

The last inequality can be rewritten equivalently in this way

) _ I -1 . I 0
A2§CJ|-’Bj—yj|q2<_I >+C]|33j_yj|q<0 I)‘

Finally if we choose
1

€= ———
jlzg —ysl2’
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we get the same estimates for the matrix e(D?¢(x;,y;))?. In conclusion we have
2 2 2 . q—2 I -1
D ¢(x;,y;) + e(Dd(xj,y5))” < Cjlzj — yjl I

. I 0
—|—C]|.%‘j—yj|q<0 I).

Hence, since || D2¢(z;,y;)|| < Cjlz; —y;|972, implies ([1.2.21)) and the Claim
2 is proved.
Claim 3 F(zj,p;, X; — )A(;) — F(y;,r;,Y; — 17;) < 05, where 0; — 0 as j — +4o00.
First we need to know that the quantity j|z; — y;|9"! is bounded uniformly in j.
This is a simple consequence of Lemma [I.1.2] Indeed, since m > 0 and w is positive
and bounded, the estimate holds for v and w; then using it in and
dividing by |z; — y;| # 0 we obtain

T 1z; — ;971 < Cpekldlm)tdw) < ¢
q
Consequently, there exists R > 0 such that for large j

CGileg —yjl < %!ffj — gyl e MDA <y Jrj| < 2|y -y < R
(1.2.22)
Denote for simplicity Z; := X; — )7] and W; :=Y; — i/; By and Lemma
with ¢ = 0, we have

1 2

As in the appendix of [2I] we use the previous relation, the Cauchy-Schwarz’s
inequality and the properties of F' to get the estimate of the claim

Zj—=W;< -

F(xj,pj,Z;) — F(yj, 75, W;) = F(zj,p5, Z;) — F(xj,p;, W) + F(xj,p;, Wj)
— F(y;,pj, W;) + F(y;.pj, W) — F(yj,rj, Wj)

a 0
< —Tc\pjlo‘thf + Cilz; — y;l” |ps | W]
J

— a
+ Calpy "oy =l IW3l < =g ps "W

a Clay — i |pi ¢
+ — |p;|*teW? +

ag, Pl alpsl?

a C3lp; 2 p; — 1|2 ¢
+ — |p;| W2 +

4¢; " J alp;|*

20 -2 2
= CGjlaj — y;17 Ipi|* + CGlpi 1"~ Ipj — 75l ™-
Now consider the first term of the last quantity. Using (|1.2.22]) we have

CCilzi — yi|?|p,; |t -
O<j|33j_yj|20|pj|a§ J‘ é‘ ‘J‘ ‘]’ SCROc+1|l,j_yj|29 1’
jleg =yl
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and the last term goes to 0 as j — +oo since 8 > % It remains to estimate

Cgj |pj|a_2”|pj — rj|2”. Observe that

J
‘pj—rj‘Sng‘ _yj‘q CCJ‘J;]_yJ‘ )

then we have
Tj|21/ - CRa-i—l

12 7 g —

- G Ipj—
CGilps|* = |pj — i = Clpj|* T =L =—
pil  Ipj

= CRHaj — gy

| L '|21/

Also the last quantity goes to 0 as j — +oo since v > % and this concludes the
Claim 3.

Now using the properties of ' and the fact that v and w are respectively sub
and supersolution we compute

—(A+ elz))ulz) T < Fa,pj, X5) + b(x) - pilpi|*
< Flxj,pj, X — X;) + b(x5) - pslps|* + |pi1*O (ilaj — w519
< Flyj,r,Y; = Y5) +b(x;) - pilpi|* + |pi|*O (ilz; — ;1) + o
—(7 + e(y)wly) T+ b(xy) - pilps|* = bly;) - rilri|
+ (Ips[* V [r51)0 (Glzj — y5]?) + o5

Sending j — 400 we obtain

— A+ c(@))u@)* < (1 + c(2)w@)T (1.2.23)
Indeed 0j — 0 as j — +oo and
(Ipj|* v 11 *)O (ilaj = y5l) < C(ilay — il " ) Hay — ys < CROHay — ;] — 0
as j — +oo. Moreover, up to subsequence p;, r; — pg € RN, If pg # 0 then

b(x;) - pslpi|*, blys) - 74lri1* — b(Z) - polpol
and so the difference goes to 0, otherwise

[b(z5) - pjllps|* < |b(j)l[p|* T — 0 as j — +oo.

The same result holds for b(y]) 7“]|7"3\

If 7+ ¢(z) > 0, from (1.2.18)) and ( we have
— A+ c@)u) < —(t+c(z ( > z)ot

()

*(lf)
contradiction. Finally if 7+ ¢(Z) < 0 we obtain

~(A+e@)uE) T < (7 +c@)w@) T < (7 + e(@))u(x)*,

and taking 7 sufficiently close to 7/ in order that ——f——r > ||, We get a
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once more a contradiction since A < 7. O

Proof of Lemma [1.2.12, Without loss of generality we can assume that T = 0.
Since the minimum is strict there exists a small § > 0 such that

v(0) < v(z) + Claz|%e ™ @) for any 2 € Q, 0 < |z| < 4.

Since v is not locally constant and ¢ > 1, for any n > §~! there exists (t,,2,) €
B(0,2)%n Q° such that

v(tn) > v(zn) + Clzn — tn|qe—kd(zn)'

Consequently, for n > ="' the minimum of the function v(x) 4+ C|z — t,|%e *4*) in
B(0,6) N is not achieved on ¢,. Indeed

min _(v(x) + Clz — t,|7%e @) < v(z,) 4+ Clzn — ta|7e FCn) < u(t,).
|z| <8, zeQ

Let y,, # t,, be some point in B(0,§) NQ on which the minimum is achieved. Passing
to the limit as n goes to infinity, t,, goes to 0 and, up to subsequence, ¥, converges
to some y € B(0,5) N Q. By the lower semicontinuity of v and the fact that 0 is a
local minimum of v(z) + C|z|%e*4®) we have

v(0) < v(y) + Cly|?e W < lim inf(v(yn) + Clya|Te W),

and using that v(0) 4 C|t,|7%e 4O > y(y,) + Cly, — tn|9e W) one has

v(0) > limsup(v(yn) + Clyn|TeFdWn)),

n—-4o00

Then
v(0) = v(y) + C|y|le W) = hrf (V(yn) + C|yn|teFdun).

n

Since 0 is a strict local minimum of v(z) + C|z|[%e~*¥*) the last equalities imply
that y = 0 and v(y,) goes to v(0) as n — +oo. Then for large n, y, is an interior
point of B(0, ) so that the function

P(2) = v(ya) + Clyn — tol1e™ W) — Clg — 1, [1e=0)
is a test function for v at y,. Moreover, the gradient of ¢
Do(z) = —Cqlz — t,|77 27 @) (& — 1,,) + kC|z — t,|%e @) Dd(x)
is different from 0 at z = y,, for small 9, indeed
[De(Yn)| = Clyn—tal*" e W) (qklyn—ta]) = Clyn—ta|* e W) (g—2k3) > 0.

Using (1.0.2)), if y, € 9 we have

(Dp(un). T (w2)) < Clun —tal? (51~ ) <0
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since k > ¢/(2r). Then we conclude that

F(Yn, Do(yn), D*0(yn)) + b(yn) - De(yn) | De(yn)|* = Bv(yn)) < 9(yn)-

This inequality together with the condition (F2) implies that

— D (yn)|* Atr(D*0(yn)) ™ +b(yn) - Dp(yn) | Dp(yn)|* = B(v(yn)) < g(yn)- (1.2.24)

Observe that D?¢(y,) = |yn — ta|9"2M, where M is a matrix such that trM* and
trM~ are bounded by a constant independent of § and n. Hence, from (|1.2.24)) we
get

Colyn — ta| @972 — B(u(yn)) < g(yn),

for some constant Cj, where the exponent a(¢ — 1) +¢—2 =¢q(a+1) — (a+2) > 0.
Passing to the limit, since 8 and g are upper semicontinuous we get

—B(v(0)) < ¢(0),
which is the desired conclusion. O

We conclude sketching the proof of Theorem
Proof of Theorem Suppose by contradiction that maxg(u —v) =m > 0.
Since © < v on the boundary, the supremum is achieved inside 2. Let us define for

- a+2
j € N and some ¢ > max{2, &5

(e, ) = u() — o(y) - flx P

Suppose that (x;,y;) is a maximum point for ¢ in >, Then |zj—y;j| — 0asj — 400
and up to subsequence z;,y; — T, u(x;) — u(T), v(y;) — v(T) and jlz; —y;|? =0
as j — +00. Moreover, T is such that «(Z) — v(Z) = m and we can choose z; # y;.
Recalling by Remark that the estimate holds in €2, we can proceed as
in the proof of Theorem [I.2.9] to get

—¢(@)|w(@)[*u(T) < —c(@)|v(@)|"0(T).

This is a contradiction since ¢(T) < 0. O

1.2.3 The Maximum Principle for ¢(z) changing sign: an example.

In the previous subsections we have proved that G(z, u, Du, D?u) with the Neumann
boundary condition satisfies the maximum principle if ¢(x) < 0 or without condition
on the sign of ¢(z) provided A > 0. In this subsection we want to prove that these
two cases do not coincide, i.e., that there exists some c(z) which changes sign in
Q such that the associated principal eigenvalue X is positive. To prove this, by
definition of ), it suffices to find a function c(x) changing sign for which there exists
a bounded positive supersolution of

{F(m, Dv, D*v) + b(x) - Dv|Dv|* + (@) [v[*v = —m in Q) (1.2.25)

(Dv, 7 (z)) =0 on 04,



1.2 The Maximum Principle and the principal eigenvalues 23

where m > 0.

In the rest of this subsection we will construct an explicit example of such
function. For simplicity, let us suppose that b = 0 and ) is the ball of center 0 and
radius R. We will look for ¢ such that:

c(x) <0 ifR—e<|z|<R
clx) <=0 ifp<lz|<R—c¢ (1.2.26)
c(x) <Po if [z < p,

where 0 < p < R — € and €, (31, P2 are positive constants which satisfy a suitable

inequality. Remark that in the ball of radius p, ¢(z) may assume positive values.
In order to construct a supersolution, we define the function

D ifR—e<|z|<R
v(x) = Elz?—E(R+p—e)|lz|+ D+ Ep(R—¢) ifp<|z|<R-—e (1.2.27)
D +1 — ekllzl=p) if |z| < p,

where D, E, k are positive constants to be chosen later.
Lemma 1.2.15. The function v defined in (1.2.27) has the following properties

(i) v is continuous on B(0, R) and of class C? in the sets B(0,p)\ {0}, B(0, R —
e)\ B(0,p), B(0,R)\ B(0, R —¢);

(ii) v is positive provided D > Z(R — p — €)%
(i) J>~v(z) =0 if 2 =0, |x| = R — € and if |x| = p provided E(R — p — €) > k.

Proof. The proof of (i) is a very simple calculation.

For (ii) we observe that v is positive if R—e < |z| < R and |z| < p since D,k > 0.
In the region {p < |z| < R — €} v is positive on the boundary where takes the value
D, while in the interior Dv(x) =2Ex — E(R+ p — )‘ = 0if |z| = R+"’ <. In such
points v(z) = —E(R p €)? + D, then they are global minimums Where v takes
positive value if D > £(R — p — ¢)2.

Now we turn to (111) Let # € Q be such that || = p and let (p, X) € J> v(2),
then by definition of semi-jet

L X(z—5),2—3) +ollz — 72), (1.2.28)

v(z) > v(Z) + (p,xr — Z) + 5

as © — 2. If we take x = Z 4+t (2), for t > 0, where 7 (Z) = ‘% is the exterior
normal to the sphere of radius p at Z, then |z| > p and dividing (1.2.28) by ¢ we

have
(T + tﬁ(;’f)) v(Z)

; > pn + O(t),
where p, = p- 7 (). Letting t — 07 we get
z oz

n < (2EZ — E(R+p —¢) y=—E(R—p—e).

®

B
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On the other hand, if we take z = Z — t7n (2), t > 0, in (1.2.28) and divide by —t,
letting t — 0" we get
b (kB E )y
|z |7
In conclusion
E(R—p—E) S—Pnﬁk.

Assuming the hypothesis in (iii) the previous condition cannot never be satisfied,
then J%~v(z) = 0.
In the same way it can be proved that if € Q is such that |Z] = R — p and
(p, X) € J>~v(Z) then
E(R—p—€) <p, <0,

and clearly also this condition cannot be satisfied, consequently J*~v(Z) = 0.
Finally it is easy to see that J%~v(0) = 0. O

Proposition 1.2.16. There exist €, 51, B2 > 0 such that for any c(x) satisfying
(1.2.26)) the function v defined in (1.2.27) is a positive continuous viscosity solution

of (T229).

Proof. Clearly v satisfies the boundary condition. Since the semi-jet J>~v(x) is
empty if |x| = p, |z| = R — € and = = 0, in such points we have nothing to test. In
B(0,p) \ {0}, B(0,R —¢€) \ B(0,p), B(0,R) \ B(0,R — ¢€) v is of class C2, then it
suffices to prove that v is a classical supersolution of in these open sets.
Case I': R — € < |z| < R.

Since ¢ < 0 and continuous on {R — € < |z| < R}, we have

c(x)v®t = ¢(z) DT < —my < 0. (1.2.29)

Hence, by definition v is supersolution.
Case II: p < |z| < R —e.
In this set
1
Du(z) = B[2z| — (R+p —€)]—, D%@ﬂ:QEI—EULHrf)<I x®$>.

] ] |=[?
Since —(R—p—¢€) <2|z| — (R+p—¢€) < R— p—¢, using (F2) we compute

o 2AN(R—6)—a(R+,0—e)N+a(R+p—e)]
R—¢

F(x, Dv,D*v) < E*TY(R—p —¢)

(R—p—¢)
R —e¢
Observe that all the factors in the last member are positive. Using the last compu-

tation, the fact that in the minimum points v takes the value D — %(R —p—e)?
(see the proof of Lemma [1.2.15]) and that ¢ < —/f;, we have

(R—p—e)°
R—¢

= got! (N[(A—a)(R—¢)+ AR —€) —ap] + a(R+p—€)}.

F(x, Dv, D*v) + c(z)v*™! < pot! {N[(A—a)(R—¢€)+ A(R —€) — ap]

E a+1
+a(R+p—¢€)}—1 D—Z(R—p—e)2 =: —ma.
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The above quantity is negative if
E 2
D> Z(R—p—e) + EC, (1.2.31)
where

O (Rl— p— 6)ﬂa+11

PR - g7

(N[(A—a)(R—¢€)+ AR —€) — ap] + a(R + p — €)} 71 > 0.

Case III: 0 < |z| < p.
Here we have

Du(z) = _eklzl=p) Du(z) = _k26k(\x|fp)@_kek(|x|fp)i (I _z® x) ‘

x|’ |z[? |z |=[?
Then
F(x, Dv, D*v) + ¢(x)v®! < —gotleletDi(zl=r), (k: + N’x_‘1> + [2(D +1
= Mt < et (et (4 S0 4 (D — e ) s,
’ (1.2.32)
The last quantity is negative if
gotlo—(atkp, (k + ¥)
By < ESE=T (1.2.33)
Since E must satisfy the condition in (iii) of Lemma we choose
E .= R];e” (1.2.34)
for e < € < R — p. Furthermore we take
D := %(R —p—€?+ECHe= ZEZ:Z:?; + 7 _kpC_ " +e. (1.2.35)

With this choice of D, (1.2.31) is satisfied and v is positive by (ii) of Lemma [1.2.15
Observe that

R—p [2NAR— (N —1)a(R+ p)]=+t
D—>k:{ 4 { B1R(R — p) ] }

as e, e — 0T,
Finally we can write the relation between (31 and (s:

kotleo—(at+lkp, (k + %>

1 a+1
R— 2NAR—(N—1)a(R+p)] a+1 _
(k{ 4p+[ B1R(R—p) p} +1}+1_€kp)

B2 < (1.2.36)
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Suppose that (1.2.36)) holds for some k£ > 0, then we can choose ¢ > ¢ > 0 so small
that
+1,—(at1)k N-1
koriemlaTbEpg (k += )
(D +1-— 6fkp)a+1 ’

where D is defined by (|1.2.35)). Define E as in ({1.2.34]), then v is a positive supersolu-
tion of (|1.2.25)) with m the minimum between the quantity mi, me and ms defined

respectively in ((1.2.29), (1.2.30]) and (1.2.32). Observe that the size of € is given by
(T.2.36). O

B2 <

Remark 1.2.17. If we call UB(f32) the upper bound of 32 in (1.2.36]), we can see
that if we choose k = % then UB(32) goes to +oc as p — 0T, that is, if the set where
c is positive becomes smaller then the values of ¢ in this set can be very large. On
the contrary, for any value of k, if p — R~ then UB([32) goes to 0. Finally, for any
k, if 31 — 0 then again UB(f32) goes to 0. So there is a sort of balance between
(B1 and (2. This behavior can be explained by the following example: consider the
equation Av + ¢(x)v = 0 which is a subcase of our equation and suppose that v > 0
in Q is a classical solution of Av + ¢(x)v < 0 in Q, % > 0 on J92. Then dividing by
v and integrating by part we get

| Dv|? / 1 Ov
< - — ——=dS < 1.2.
/Qc(x)da? < /Q 2 dx 0 8ﬁds <0, (1.2.37)

the first inequality being strict if Av+c(x)v # 0. If the supersolution is C? piecewise
with J%>~v = () in the non-regular points, as the one constructed before, then we
can repeat this computation in any set where v is C? getting again

/Qc(:zs)daz < 0.

Remark 1.2.18. The construction above can be repeated for any C? domain. The
assumptions on ¢ and the supersolution v can be rewritten respectively as follows

c(x) <0 if d(xz) <e
clr) < =01 ife<d(x)<d
clxr) < B2 ifd(z) >0,

D if d(z) <e
v(x) =4 E(l+e—dx)?+El+e)(dz)—€e—08)+D+FEed ife<d(z)<?
D+ 1 — k(0—d(@)) if d(z) > 6,

where 0 < € < § and d(z) is precisely the distance function, not one of its C?
extensions. We recall some properties of the distance function:

o There exists u > 0 such that d is of class C? in 2, := {z € Q|d(z) < p} and
the eigenvalues of the hessian matrix of d at « are 0 and %, 1=1,...,N—-1,
where k; are the principal curvatures of 9€) corresponding to the directions

orthogonal to 7 at the point y = = — d(z)Dd(z);
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o d is semi-concave in €2, i.e., there exists so > 0 such that d(z) — |z|? is
concave;

o If J27d(x) # 0, d is differentiable at z and |Dd(z)| = 1.

We choose § so small that in Q5,5 d is of class C? for some small &' > 0. Then, as
in previous example, where § was R — p, it can be proved that v is continuous on €,
positive if D > %(6 — €)% and of class C2 on Q, Q5 \ Q.. Furthermore, J>~v(z) = ()
if d(x) = € and if d(x) = 0 provided E(d — €) > k.

Let K be such that |k;(x)| < K for all ¢ and all x € 9. Then, if e < d(z) < §
we have the following estimate

F(x, Dv, D*v) + c(z)v*™ < BoT1(§ — 6)0‘{2A + [Ad + (A — 2a)e)(N — 1)K

(N-1)K

a+1
+ [(2A — a)d — ae] T 3K }

}—Bl {D—f(é—ef

Now suppose d(x) > 8, then v(z) = D 4+ 1 — *0=4*)) Let 7 € Q be such that
d(T) > ¢ and let ¢ be a C? function such that (v —)(z) > (v —)(T) = 0 for all x
in a small neighborhood of Z. Then the function ¢ defined as

o(z) == —% log(D4+1—1¢(x))+46

is a O? function in a neighborhood of T, such that (d — ¢)(z) > (d — ¢)(Z) = 0. This
implies that J?~d(%) # (). According to some of the properties of d recalled before,
on such point d is differentiable, D¢(Z) = Dd(Z) and D?¢(T) < soI. Then it easy
to check that for k > w

F(Z, DY(T), D*Y(T)) + c(T)o+! < koHle (@ DRE=0) (g AN — ka)
+ ﬁQ(D +1— e—k(R—cS))a-i-l’

where R := maxgd(z).
We can repeat the argument used before to conclude that v is a positive superso-
lution of (|1.2.25]) if € is small enough and (31 and (s satisfy the following inequality

for some k > w

k,oz-i—le—(a-i-l)k:(R—é)(ka _ SoAN)

1 a+l-’
{k {i n {2A+(N—1)5K[A—51(§A—a)(1—6l{)—1]} a+1] L1 e—k(R—5)}

B <

Of course the relation between (3; and (2 can be bettered if we have more
informations about the domain €.

1.3 Some existence results

This section is devoted to the problem of the existence of a solution of

(1.3.38)

{F(m, Du, D?u) + b(z) - Du|Dul® + (c(x) + A)|u/*u = g(z) in
(Du, 7 (x)) =0 on
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The first existence result for is obtained when A = 0 and ¢ < 0, via Perron’s
method. Using it, we will prove the existence of a positive solution of when g
is non-positive and A < ), without condition on the sign of ¢. Then we will show the
existence of a positive principal eigenfunction corresponding to )\, that is a solution
of when g = 0 and A = \. For the last two results we will follow the proof
given in [28] for the analogous theorems with the Dirichlet boundary condition.

Symmetrical results can be obtained for the eigenvalue A.

Finally, we will prove that the Neumann problem is solvable for any
right-hand side if A < min{\, A\}.

Comparison results guarantee for the uniqueness of the solution when
¢ < 0, of the positive solution when A < X and g < 0 and of the negative solution
when A < A and g > 0.

Theorem 1.3.1. Suppose that ¢ < 0 and g is continuous on Q. If u € USC(Q) and

v € LSC () are respectively viscosity sub and supersolution of

{F(m, Du, D?u) + b(z) - Du|Du|® + c(x)|u|u = g(x) in Q (1.3.39)

(Du, 7 (z)) =0 on 09,

with w and v bounded or v > 0 and bounded, then u < v in Q. Moreover (1.3.39)
has a unique viscosity solution.

Proof. We suppose by contradiction that maxg(u —v) = m > 0. Repeating the
proof of Theorem taking v as w, we arrive to the following inequality

—c(@)|u(@)|*u(z) < —c(@)o()[*v(2),

where z € 0 is such that u(Z) —v(Z) = m > 0. This is a contradiction since ¢(z) < 0.

The existence of a solution follows from Perron’s method of Ishii [73] and the
comparison result just proved, provided there is a bounded subsolution and a
bounded supersolution of . Since c¢ is negative and continuous on €, there
exists cg > 0 such that c(z) < —¢y for every x € Q. Then

1 1
- <|g|oo> atT o (Igloo) atT
Uy = — s U9 =
Co Co

are respectively a bounded sub and supersolution of ([1.3.39)).
Put

u(z) = sup{p(z)|u1 < ¢ < ug and ¢ is a subsolution of (1.3.39)) },

then w is a solution of (|1.3.39)). We first show that the upper semicontinuous envelope
of u defined as

u*(2) :=lim sup{u(y) : y € Qand |y — x| < p}

is a subsolution of (1.3.39). Indeed if (p, X) € J?>Tu(xg) and p # 0 then by the
standard arguments of the Perron’s method it can be proved that G(zg, u(x), p, X) >
g(xo) if o € Q and (=G0, u(w0),p, X) + g(x0)) A (p, 7 (x0)) < 0 if zp € OQ.
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Now suppose u* = k in a neighborhood of o € Q. If 2y € 9Q clearly u* is
subsolution in xg. Assume that x( is an interior point of €. We may choose a
sequence of subsolutions (¢y,), and a sequence of points (x,,), in  such that =, — xg
and ¢y (x,) — k. Suppose that |z, — xg| < a,, with a,, decreasing to 0 as n — +oc.
If, up to subsequence, ¢, is constant in B(z, ay) for any n, then passing to the limit
in the relation c(zy)|on(zn)|“on(zn) > g(xn) we get c(zg)|k|%k > g(zo) as desired.
Otherwise, suppose that for any n ¢, is not constant in B(zg,a,). Repeating the
argument of Lemma [1.2.12] we find a sequence {(t5,y5) nen C 9% and a small § > 0
such that [t, —xo| < an, |yn—20] <9, tn # Yn, pn(x)—|x—1,]7 < @(yn)—\yn—tnlq
for any x € B(wzo,d), with ¢ > max{2, 31?} and v* = k in B(zg,6). Up to
subsequence y, — y € B(zo,0) as n — +00. We have

n—-+00

k= lim (on(zn) — |70 —ta]?) < limj_nf(gon(yn) — [y — tal?)

< limsup(on(yn) = [yn — tnl?) <k — |y — zol”.
n—-+00
The last inequalities imply that y = xo and ¢,(y,) — k. Then for large n, y,
is an interior point of B(zg,d) and ¢, () := ©n(yn) — |yn — tu|? + |z — t,|? is
a test function for ¢, at y,. Passing to the limit as n — +oo in the relation
G (Yns n(Yn)s Ddn(Yn), D*6n(yn)) > g(yn), we get again c(zo)|k|*k > g(zo). In
conclusion u* is a subsolution of . Since u1 < u* < ug, it follows from the
definition of uw that u = u*.
Finally the lower semicontinuous envelope of u defined as

ug(x) 1= 13?01 inf{u(y) :y € Qand |y — x| < p}

is a supersolution. Indeed, if it is not, the Perron’s method provides a viscosity
subsolution of greater than u, contradicting the definition of u. If u, =k
in a neighborhood of z¢ €  and ¢(xo)|k|*k > g(zo) then for small § and p, the
subsolution is

max{u(x),k—l—%—ﬂx—xo]z} if | — x0| < p,
5,/)(1:) = .
u(x) otherwise.

Hence u, is a supersolution of and then, by comparison, u* = u < u,,
showing that u is continuous and is a solution.

The uniqueness of the solution is an immediate consequence of the comparison
principle just proved. O
Theorem 1.3.2. Suppose g € LSC(Q), h € USC(Q), h <0, h < g and g(z) > 0 if
h(z) = 0. Let u € USC(Q) be a viscosity subsolution of and v € LSC(Q)
be a bounded positive viscosity supersolution of with g replaced by h. Then
u<wv in .

Remark 1.3.3. The existence of a such v implies A < \.

Proof. It suffices to prove the theorem for h < g. Indeed, for [ > 1 the function
defined by v; := lv is a supersolution of (1.3.38) with right-hand side (*T'h(z). By
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the assumptions on h and g, [“t'h < g. If u < [v for any [ > 1, passing to the limit
as | — 17, one obtains u < v as desired.

Hence we can assume h < g. By upper semicontinuity maxg(h — g) = —M < 0.
Suppose by contradiction that u > v somewhere in €). Then there exists 7 € {2 such

that 7

,_ulp) _ ()

v(¥)  zeq v(T)

Define w = v for some 1 < v < 4. Since h < 0 and v > 1, v**'h < h and
then w is still a supersolution of with right-hand side A. The supremum
of u — w is strictly positive then, by upper semicontinuity, there exists € Q such
that u(Z) — w(T) = maxg(u — w) > 0. We have u(7) > w(z) and w(Z) = Ju(®).
Repeating the proof of Theorem [1.2.9] we get

9(z) = A+ c(@)u(x)*H < h(z) = (A + c(@)w(z)* T,

where 7 is some point in { where the maximum of u — w is attained. If A+ ¢(z) < 0,
then

~(A+e(@)u®)* < h(z) = 9(2) = A+ e(@)w@) T < —(A+c(@))u(z)*,
which is a contradiction. If A 4+ ¢(Z) > 0, then
a+1
—(A+ (@)@ <h(z) - g(z) - A +e@) () u@"!
= 9 v .
If we choose v sufficiently close to 4 in order that
a+1
Y a+1 M
A o || = —1 > ——,
AT AT
we get once more a contradiction. O

Theorem 1.3.4. Suppose that A < X\, g <0, g # 0 and g is continuous on Q, then
there exists a positive viscosity solution of (1.3.38)). If g < 0, the positive solution is
unique.

Proof. If A < —|c|s then the existence of the solution is guaranteed by Theorem
Let us suppose A > —|c|o and define by induction the sequence (uy), by
u1; = 0 and uy41 as the solution of

F(x, Duyt1, D*upq1) + b(x) - Dugg1| Dupgq |
+(e(x) = [eloo = Dlunt1|%unt1 = g — (A +[c|oo + 1)|un|un,  in Q
<Dun+17 W(CB» =0 on aQ?

which exists by Theorem [1.3.1} By the comparison principle, since ¢ < 0 and g # 0
the sequence is positive and increasing. We use the argument of Theorem 7 of [28] to
prove that (uy,), is also bounded. Suppose that it is not, then dividing by |uy,4 1|5

and defining v, := |u“" one gets that v,4+1 is a solution of

n‘oo

F(z, Dvpi1, D?*vny1) + b(x) - Dogy1| Do |
_ _ a+l _ g udt? :
+(c(x) = |cfoo — Dvpi = T A+ |eloo + 1)7|uﬂ+1|go+1 in Q

(Dvyy1, W (x)) =0 on 0.
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By Corollary (vn)n converges to a positive function v with |v|sc = 1 which
satisfies

F(x, Dv, D*>v) + b(z) - Dv|Dv|* + (c(z) + A)vet!

= (A +cloo +1)(1 = k)t >0 in
(Dv, 7 (z)) =0 on 01,
|un‘go+1

where k = lim,— 40
rem
Then (uy, ), is bounded and letting n go to infinity, by the compactness result,
the sequence converges to a function u which is a solution. Moreover, the solution is
positive in Q by the strong minimum principle, Proposition m
If g < 0, the uniqueness of the positive solution follows from Theorem [I.3.2]
O

a1 2T < 1. This contradicts the maximum principle, Theo-
n+1|oco

Theorem 1.3.5 (Existence of principal eigenfunctions). There exists ¢ > 0 in Q
viscosity solution of

F(z, D¢, D?¢) + b(x) - DH|Dd|™ + (c(z) + Nt =0 in Q
(Do, 7 (2)) =0 on Of.

Moreover ¢ is Lipschitz continuous on §2.

Proof. Let )\, be an increasing sequence which converges to A. Let u, be the
positive solution of with A = )\, and ¢ = —1. By Theorem the
sequence (uy)n is well defined. Following the argument of the proof of Theorem
8 of [28], we can prove that it is unbounded, otherwise one would contradict the
definition of X\. Then, up to subsequence |u,|o — +00 as n — +oo and defining
vp 1= 22— one gets that v, satisfies with A = )\, and g = —m. By

Corollary we can extract a subsequence converging to a positive function ¢
with |¢|oc = 1 which is the desired solution. By Theorem the solution is also
Lipschitz continuous on €. O

Remark 1.3.6. With the same arguments used in the proofs of Theorems [1.3.2]
and one can prove: the comparison result between u € USC(Q) bounded
and negative viscosity subsolution of and v € LSC(Q) supersolution of
with ¢ replaced by h, provided g > 0, h < g and h(z) < 0 if g(x) = 0; the
existence of a negative viscosity solution of , for A\ < Aand g >0, g £ 0;
the existence of a negative Lipschitz first eigenfunction corresponding to A, i.e., a

solution of (|1.3.38)) with A =\ and g = 0.
Theorem 1.3.7. Suppose that A\ < min{\, A} and g is continuous on 2, then there

exists a viscosity solution of (1.3.38)).

Proof. If g = 0, by the maximum and minimum principles the only solution is
u = 0. Let us suppose g # 0. Since A < min{\, A} by Theorem and Remark

there exist vy positive viscosity solution of (1.3.38)) with right-hand side —|g|oo
and wup negative viscosity solution of ([1.3.38]) with right-hand side |g|co-
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Let us suppose A + |¢|sc > 0. Let (uy,), be the sequence defined in the proof of
Theorem with u; = ug, then by comparison Theorem we have ug = u1 <
ug < ... <vg. Hence, by the compactness Corollary [[.1.4] the sequence converges to
a continuous function which is the desired solution. O



Chapter 2

Isaacs operators

In this chapter we want to develop an eigenvalue theory for a class of fully nonlinear
operators with Neumann boundary conditions in a bounded C? domain €. Precisely,
we consider a uniformly elliptic operator which is positively homogenous of order 1

Flu](z) = F(z,u, Du, D*u), (2.0.1)

for any u € C?(Q), with some additional assumptions that will be made precise in
the next section. This class includes the non-convex Isaacs operator
To ([2.0.1]) we associate the following boundary condition
ou
B(z,u,Du) = f(x,u) + 7 = 0 x €0, (2.0.2)
n
where 7 () is the exterior normal to the domain € at .
Following the ideas of [26], we define the principal eigenvalues as

A :=sup{A € R |Jv > 0 on Q bounded viscosity supersolution of
F(z,v, Dv,D*v) = \v in Q, B(z,v, Dv) = 0 on 90},

A:=sup{\ € R|Ju < 0 on Q bounded viscosity subsolution of
F(x,u, Du, D*u) = Au in Q, B(z,u, Du) = 0 on 9Q}.

We will prove that A and A are "eigenvalues' for F' which admit respectively a
positive and a negative "eigenfunction". Moreover, we show that A (resp., A) can
be characterized as the supremum of those A for which the operator F' — \I with
boundary condition ([2.0.2)) satisfies the maximum (resp., minimum) principle. As
a consequence, \ (resp., A) is the least "eigenvalue" to which there correspond
"eigenfunctions" positive (resp., negative) somewhere.

Other properties of the principal eigenvalues are established: we show that
they are simple, isolated and the only "eigenvalues" to which there correspond
"eigenfunctions" which do not change sign in 2. Finally, we obtain Lipschitz regularity,
uniqueness and existence results for viscosity solutions of

{F(x,u,Du,DQU)ZQ(»’U) in Q (2.0.3)

B(z,u,Du) =0 on 0f.

33
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In particular, we prove that (2.0.3) is solvable for any continuous right-hand side if
the two principal eigenvalues are positive.

In the next section we give assumptions. In Section [2.2] we prove the strong
comparison principle between sub and supersolutions of . This allows us
to prove the maximum principle for subsolutions of the Neumann boundary value
problem. We first show it under the classical assumption that F' be proper, see
Theorem then we prove in Theorem that the operator F' — A\l with
boundary condition satisfies the maximum principle for any A < A. Using the
example given in [97] we show that the result of Theorem is stronger than that
of Theorem [2.37] i.e., that there exist non-proper operators which have positive
principal eigenvalue ), and then for which the maximum principle holds.

In Section [2:4] we establish a Lipschitz regularity result for viscosity solutions of
(12.0.3)). In Section we show some existence and comparison theorems. In Section
[2.6] we establish some of the basic properties of the principal eigenvalues. Finally, in
Section we show, through an example, that A and A\ may be different.

2.1 Assumptions

We recall that /\/l;r A Moa S (N) — R are the Pucci’s extremal operators defined
by
MIAX) =AY eita)y e

e; >0 e; <0
M;A(X) =a Z €i+AZ €,
e; >0 e; <0

where ey, ..., en are the eigenvalues of X (see e.g. [32]).

The operator F is supposed to be continuous on  x R x RV x S(N), moreover
we shall make the following assumptions:

(F1) For all (z,7,p,X) € QxR x RN x S(N)and t > 0
F(z,tr,tp,tX) = tF(z,r,p, X).
(F2) There exist b, ¢ > 0 such that for 2 € Q, r,s € R, p,q € RN, X, Y € S(N)
My 4(Y = X)=blp—gq| —clr —s| < F(z,r,p, X) — F(z,8,q,Y)

SMIA(Y—X)+b]p—q\+c\T—5].

(F3) For each T" > 0 there exists a continuous function wy with wr(0) = 0, such
that if X, Y € S(N) and ¢ > 0 satisfy

I 0 X 0 I -1
— < <
(o7 )=(3 5 )= (L)
and [ is the identity matrix in RY, then for all z,y € Q, r € [-T,T], p € RY

F(y,?",p,Y) - F(.%',T,p,X) S (.UT(C’«%' - y’2 + ’1’ - y’(‘p’ + 1))
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(F4) There exists C; > 0 such that for all z,y € Q and X € S(N)
[F(,0,0.X) = F(y,0,0,X)| < Cafe — || X]|

Remark that (F1) implies that F'(z,0,0,0) = 0.

The Isaacs operator ([.2.10) is continuous and satisfies (F1) and (F2) if al <
Anp(z) < Al for any z € Q, (o, ) € A x B and the functions A, g, ba. g, Ca s are
continuous on £ uniformly in o and 3, where A and B are arbitrary index sets. If
the matrices A, g are equi-Holderian of exponent %, i.e., for some constant C' > 0

14a,5(2) — Aas)|l < Clz —y|7 for all z,y € Q and (o, ) € A x B,

then F satisfies (F4). Finally, (F3) is satisfied by F' if, in addition to the uniform
elliptic condition A, g(x) > al and the equi-continuity of c, 3, the functions A, 3
and b, g are equi-Lipschitz continuous, i.e., there exists L > 0 such that for all

r,y € Qand (o,3) € A x B

[Aa,p(x) = AapW)Il < Llz —yl,  |ba,s(z) = bas(y)| < Lz —yl.

We assume throughout the paper that € is a bounded domain of RV of class
C?. In particular it satisfies the interior sphere condition and the uniform exterior
sphere condition, i.e.,

(1) For each x € 0N there exist R > 0 and y € Q for which |z — y| = R and
B(y,R) C Q.

(22) There exists 7 > 0 such that B(x +r7 (x),7) N Q = () for any = € 9Q.

From property (€22) it follows that
1 _
(n(z),y —z) < Z\y—xﬁ for x € 9Q and y € Q. (2.1.4)

Moreover, the C?-regularity of { implies the existence of a neighborhood of 9 in
on which the distance from the boundary

d(z) :=inf{|z —y|,y € 0N}, 2€Q

is of class C2. We still denote by d a C? extension of the distance function to the
whole Q. Without loss of generality we can assume that |Dd(z)| < 1 on .
On the function f in (2.0.2)) we shall suppose

(f1) f:092 x R — R is continuous.
(f2) For all (z,r) € 02 x R and ¢ > 0
flx,tr) =tf(z,r).

For the existence results we will assume in addition

(f3) For all z € 0Q r — f(z,r) is non-decreasing on R.
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Clearly, f(x,u) = y(x)u with y(z) > 0 and continuous on 02, satisfies all the three
hypothesis.

In this chapter, for we adopt the classical notion of viscosity solution
Definition given in the Introduction. In the definition the test functions can be
substituted by the elements of the semi-jets j2’+u(x0) when u is a subsolution and
75" u(zo) when u is a supersolution, see [40].

One of the motivation for the relaxed boundary conditions required in Definition

.2.1] is the stability under uniform convergence. Actually, if the operator F' satisfies
(F2) and the domain 2 the exterior sphere condition, viscosity subsolutions (resp.,
supersolutions) satisfy in the viscosity sense B(x,u(x), Du(z)) < (resp. > ) 0 for
any x € 012, as shown in the following proposition due to Hitoshi Ishii, [74], whose
proof is given for the reader’s convenience.

Proposition 2.1.1. Suppose that ) satisfies the exterior sphere condition. If there
exists b > 0 such that forx € Q,r € R, p,g € RY, X, Y € S(N)

F(z,r,p,X)— F(z,7r,¢,Y) > M;A(Y —X)—blp—q|,
and u is a viscosity subsolution of then u satisfies in the viscosity sense
B(zg, u(xo), Du(xp)) <0,
for any xg € 00). If
F(x,r,p, X) — F(z,r,¢,Y) < M7 (Y — X) +blp—ql,
and u 18 a viscosity supersolution of then u satisfies in the viscosity sense
B(xo,u(xo), Du(zg)) > 0,
for any ¢ € O0N.
Proof. We show the proposition for subsolutions. Set
g(t) = —Kt* +et VtER,
where K > 1 and 0 < € < 1. Observe that g(0) =0, ¢'(0) = ¢, ¢"(0) = —2K, and

€
t< — — t )
0< <K g(t) >0

Let o € C?(Q) and zg € 0. Assume that u — ¢ attains a maximum at xo. We need
to prove that f(zo, u(xo)) + (7 (20), Dp(z0)) < 0.
Let yo € RY and R > 0 satisfy
B(yo, B)NQ = {z0}.
We may assume by translation that yp = 0. We set

U(x) = g(jz| - R) VzeRY.
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Note that ¢ (xg) = g(0) =0,

D¢($0) — g’(O)& — 660, Where ey = &,
ol |z
W(.ﬁlﬁo) . Dw(xo) = —ep - €€y = —¢€,
/
0
D*)(zo) = g"(0)eo @ €0 + & ( )(I — e ® €g)

|0
€
= -2Key® eg + E(I —e 60)7

e(N—-1)A

M A(=D*(x0)) = — I

€
K
Moreover we observe that u — ¢ — 1 attains a local maximum at xg. Remark that

+ 2Ka,

R<|z| <R+ = ¢(z)>0.

F (o, u(wo), Dg(x0) + D (x0), D*p(x0) + D*1h(x0))
> F(z0, u(xo), D(w0), D*¢(x0)) — bl Dip(x0)| + M, 4 (—D*i(x))
(N-1)A

> F(z0,u(z0), Do(x0), D*¢(x0)) — be — ¢ 7 +2Ka.
We fix K > 1 so that for any 0 < e < 1
e(N-1)A
F(zo,u(a0), Dilao), D () —be — D 4 ok > gan)

Then, by definition of subsolution we get that
0> f(zo, u(x0)) + 7 (w0) - (Dp(wo) + Dip(x0)) = f(o,u(x0)) + 7 (20) - Dep(xo) — €,
from which we obtain

f(wo,u(z0)) + 7 (w0) - Dp(z0) <0,

as desired. O

2.2 The Strong Comparison Principle

The strong comparison principle is the key ingredient in the development of our
theory.

Theorem 2.2.1. Assume that (F2), (F3), (f1) hold and that g is continuous on €.

Let u e USC(2) and v € LSC(QY) be respectively a sub and a supersolution of

F(z,u, Du, D*>u) = g(x) in Q
B(z,u,Du) =0 on OSL.

If u < v on §Q then either u < v on Q or u=1v on Q.
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Let us recall that for the sub and the supersolutions of the Dirichlet problem the
following theorem holds, see [76].

Theorem 2.2.2. Assume that (F2), (F3) hold and that g is continuous on ). Let
u e USC(R) and v € LSC(Q) be respectively a sub and a supersolution of

F(z,u, Du, D*u) = g(z).
If u < v in Q then either u < v in Q oru=wv in Q.

Proof of Theorem Assume u # v, then by Theorem [2.2.2 u < v in Q.
Suppose by contradiction that there exists a point zg € 9 on which u(zg) = v(zo).

The interior sphere condition (21) implies that there exist R > 0 and yo € €2
such that the ball centered in 39 and of radius R, B, is contained in Q and x¢ € 0B;.
Let for k > 2/R? and x €

w(z) = e M — g Hemwol?,

This function has the following properties
w(z) <0 in By,
w(x) =0 on JBy,
w(z) >0 outside Bj.
Let By be the ball of center yo and radius & and —m := maxz, (u — v) < 0. Choose

o > 0 so small that

sinfw > — 2 (2.2.5)
Bo 2

Let us define for j € N the functions

g

5 (w(@) +w(y)) = f(zo, u(z0)) (7 (20), & = y),

J
¢($7y) = 5"% - y|2 +

and
Y(z,y) = u(z) —v(y) — ¢(z,y).

Let (zj,y;) € Q° be a maximum point of ¢ in Q°. We have

0 = u(wg) — v(wo) — ow(zo) < u(w;) —v(y;) — %\iﬁj — g2 = Z(wlay) + wly)))

2
+ f(wo, u(x0)) (7 (x0), 2 — y5),
(2.2.6)

from which we can see that |z; —y;| — 0 as j — +o00. Up to subsequence, ; and
y; converge to some z € Q. Standard arguments show that

] 2 . _ . _
1 “lx; —y;|°=0 | ; d 1 ; .
i o~y =0, lim u(e;) - u() and lim v(y;) — o)

Passing to the limit in (2.2.6)) we get
ow(z) <u(z) —v(z) <0, (2.2.7)
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which implies that the limit point Z belongs to By. Furthermore, since u(%z) — v(%)
ow(z) > 0, it cannot belong to Bs, indeed by (2.2.5)) we have u(x) —v(z) — ow(z)
—4% <0, for any x € Bs. In conclusion

VAR

R
5<‘§—y0’§R.

Computing the derivatives of ¢ we get
— i — —klz—yol* (. _ ) _ -
Dag(x,y) = j(z —y) + oke (@ —yo) — f(zo, u(wo)) W (x0),

Dy(a,y) = —j(x —y) + oke 01y —yo) + f(wo, u(20)) T (x0)-
If z; € 0Q then Z = ¢ and using (2.1.4]) we have

B(zj,u(xj), Dup(zj,y;5)) > f.(f'«“pU(xj)) — [fwo, u(z0)) (7 (o), 70 (25))

J ks —wol2
- 27|90j —y|? + ke Hm Tl (55— yo, W (25)) > 0

for large 7, since the last term goes to cke *®' R as j — +o0, being () = TG0,
Similarly if y; € 0Q then Z = z and u(xg) = v(xo) so that
B(yj,v(y;), =Dy (z4,95)) < fyz,v(y;)) — f@o, ulzo)) (7 (z0), 7 (y;))
J kel —an |2
+ ol - yil? — oke Fumvol (y; — o, W (y;)) < 0

for large j. Then z; and y; are internal points and
. —2,+
F(xj,u(zj), Dadp(xj,y5), X) < g(x) i (Dag(zj,y5), X) € J7 ulxy),

. -2, —
Fyj v(yz), =Dyd(x,95),Y) = g(ys) i (=Dyo(xj,95),Y) € I w(y;)-
Then the previous relations hold for (z;,y;) € ﬁg, provided j is large.

Since (z;,y;) is a local maximum point of ¥ (z,y) = (u(z) — Fw(z)) — (v(y) +
w(y)) — o — y[> + f(wo, u(x0)) {7 (o), — y) in O, applying Theorem 3.2 of U]
EllQere exist X;,Y; €S(N)such that (Dyé(x;,y;), X;) € 72’+u(xj), (—Dyo(z4,y5),Y;) €
J7 v(y;) and

(I 0 X; — 2D*w(zy) 0 I I
‘3J<o 1>§< 0 <n+;D2w<yj>>>§3J<I 1 )

The hessian matrix of w(z) is
D*w(z) = ke Fle—wl’ 1 _ 4k26_k‘x_y0|2(x —20) ® (x — yo).

Its eigenvalues are 2ke*7=v0l* with multiplicity N—1 and 2ke*7=v0l* (1—2k|z—y0[?)
with multiplicity 1. In the annulus B; \ B2 we have lefk‘xfyo‘Q(l — 2k|z — yo*) <
Qe klz—yol? (1 — kR;) < 0 since k > %.
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Using the fact that v and v are respectively sub and supersolution and the
properties of the operator F' we have

9(yj) < F(yj,v(y;), =Dy, Y5)
< Fly;,0(y7),—Dy6, Yy + 5 D*w(yy)) + M A (D*w(yy))
Pz
F(a;

0(y)), =Dy X; = SD*w(ey)) +wr(o) + 5 M 4(D*w(yy)

(u7): — -7
(), Dag, X >+wT<oJ>+"M A(D*w(ey) + 5 M A (D*w(y;)
%r w(ey)| + b3 | Dw(y;)| + clue;) —v(y;)]

9(aj) +wrlog) + 3 MG 4(Dw(a)) + ZMA(D*w(yy)) + b5 [ Dw(ay)]

+ b%]Dw(ym + clu(z;) — v(y;)l,

I/\—i-

where o; = jlz; — y;|* + |z — y;|(|Dyd| + 1) — 0 as j — +oo. Then
9(yj) < g(xj) + AN — 1)oke Me—wl® 4 gokeFlzi—vl (1 — 2kl|z; — yol?)
+ AN — V)oke Mui=w0l” 4 goke 50 (1 — 2k|y; — yol?)
+ koe 70 by — yol + koe M bly; — gol + clu(z;) — v(yy)] + wr(o)).
Passing to the limit as j — 400 we get
20e MFv0l" 1 _2ak2|7 — yo|2 + [A(N — 1) + a + bz — yollk} + c|u(Z) — v(z)| > 0.
Using (2.2.7) and the fact that % < |Z — yo| < R, we have
0 < 20 FF 901 _2ak2|z — yo|2 + [A(N — 1) + a + b|Z — yo||k} + clu(Z) — v(z)]

2
< 2geHF-wl? {—akﬂ; F[AN —1)+a+ bR]k} + ge(e FFwol* _ o—kR?y

< o*e_k‘z_ydz{—akQR2 +2[A(N — 1) 4+ a+ bR]k + c}.
If we fix k > 2/R? so large that
—ak®’R?* + 2[A(N — 1) +a + bR]k + ¢ < 0,

we obtain a contradiction, then u < v on €. O

Remark 2.2.3. In Theorem the domain 2 may be unbounded. In that case,
in the proof of the theorem it suffices to maximize ¥ (x,y) on the compact set
(B(yo,2R) N Q)?, instead of the whole Q.

A consequence of Theorem [2.2.1] are the following strong maximum and minimum
principles.

Corollary 2.2.4. Assume the hypothesis of Theorem 1. If f(z,0) <0 for any
x € 00 and v € LSC(Q) is a non-negative viscosity supensolutwn of

{g(w’”’D%D%):o in Q) (2.2.8)

(x,v,Dv) =0 on 09,
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then either v =0 or v > 0 on Q. If f(z,0) >0 for any x € 9Q and u € USCL@) is
a non-positive viscosity subsolution of (2.2.8|) then either u=0 or u < 0 on §.

Proof. If f(x,0) < 0 for any z € 9 then v = 0 is a subsolution of ( - The
thesis follows applying Theorem [2.2.1

2.3 The Maximum Principle and the principal eigenval-
ues

We say that F' with boundary condition (2.0.2) satisfies the maximum principle, if
whenever u € USC() is a viscosity subsolution of

F(z,u,Du,D?*u) =0 in Q
B(z,u,Du) =0 on Of),

then u < 0 on Q. We first prove that the maximum principle holds if F is proper,
ie., if r — F(x,r,p, M) is non-decreasing. Observe that we do not require the
stronger condition F(z,r,p, X) — or non-decreasing in r for some ¢ > 0, in which
case the comparison principle holds (see [40] Theorem 7.5) and implies the maximum
principle if u = 0 is a supersolution.

Successively, we show that the operator F' — Al with boundary condition
satisfies the maximum principle for any A < A. To prove that the two results do
not coincide, we construct a class of operators which are not proper but that have
positive principal eigenvalue A, hence for which the maximum principle holds.

2.3.1 The case F proper

Theorem 2.3.1. Assume that (F2), (F3), (f1) and (f3) hold, that r — F(x,r,p, M)
is non-decreasing on R for all (z,p, M) € Q x RN x S(N), F(x,0,0,0) > 0 for all
z e, f(x,0) >0 for all x € IQ and

max f(z,7)V max F(x,r,0,0) > 0 for any r > 0. (2.3.9)
z€d z€Q

If u e USC(Q) is a viscosity subsolution of

{F(x,U,Du,DQU):O in (2.3.10)

B(z,u,Du) =0 on 09,

then u < 0 on Q.

Proof. Let u be a subsolution of ([2.3.10]). First let us suppose u = k =const. By
definition of subsolution and Proposition [2.1.1]

F(z,k,0,0) <0, for any x € Q

and
B(z,k,0) = f(z,k) <0 for any x € 99.
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Then the hypothesis implies k£ < 0.

Now we assume that v is not a constant. We argue by contradiction; suppose
that maxgu = u(zg) > 0, for some zg € Q. Define u(z) := u(x) — u(zo). Since
r — F(x,r,p, M) and r — f(x,r) are non-decreasing, u is a non-positive subsolution
of (2.3.10). The properties F(,0,0,0) > 0 and f(z,0) > 0 imply that v =0 is a
supersolution of (2.3.10). Then it follows from Theorem that either u = u(zo)

or u < u(xg) on Q. In both cases we get a contradiction.
O

Remark 2.3.2. Under the assumptions of Theorem but now with F'(x,0,0,0) <
0forallz € Q, f(x,0) <0 for all z € 92 and mingepq f(z,7)Vmin, 5 F(z,7,0,0) <

0 for any r < 0, we can prove the minimum principle, i.e., if u € LSC(2) is a viscosity
supersolution of (2.3.10) then u > 0 on Q.

Remark 2.3.3. If F' does not depend on r and f = 0 a counterexample to the
validity of the maximum principle is given by the positive constants.

2.3.2 The Maximum Principle for A < \

We set
E:={AeR|3Jv>0on Q bounded viscosity supersolution of
F(z,v, Dv, D*v) = Av in Q, B(z,v, Dv) = 0 on 0Q},

E:={\€R|Ju<0on N bounded viscosity subsolution of
F(z,u, Du, D*u) = M in Q, B(z,u, Du) = 0 on 9Q}.
The set E is not empty, indeed the function v(z) = e~ fCDled(@) gatisfies
F(x,v, Dv, D*v) — v > e HODI=d@ L At (1£(,1) 2, Dd(z) @ Dd(x)
— £ (. DleeD?d(x)) = bl (-, oo — ¢ = A} 20,

in €, for A small enough, and
B(z,v,Dv) = f(z,1) + |f(z,1)|c =0,

on Q. As a consequence \ = sup F is well defined. Similarly we can prove that £
is not empty. We shall show that A and \ are finite.

We want to remark that since in the sequel we will assume (f2), which implies
f(z,0) =0 for any = € 992, by Corollary any non-negative supersolution (resp.,
non-positive subsolution) of F(z,v, Dv, D?>v) = 0in Q, B(z,v, Dv) = 0 on 9Q which
is non-zero will be positive (resp., negative) in all Q.

Theorem 2.3.4. Assume that (F1)-(F3), (f1) and (f2) hold. Let u € USC(2) and

v € LSC(Q) be respectively sub and supersolution of

F(z,u,Du,D*u) =0 in Q
B(z,u,Du) =0 on OSL.
If v is bounded, v > 0 on Q and u(xg) > 0 for some zg € Q, then there exists t > 0

such that v = tu. The same conclusion holds if u is bounded, u < 0 on  and
v(zp) < 0.
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Proof. Suppose that v > 0 on  and u(zo) > 0. We prove the theorem trough a
typical argument which is used in [26] for the linear case and Dirichlet boundary
condition. Set wy; = u — tv. If t is large enough w; < 0 on Q. We define

7 = inf{t|w; < 0 on Q}.
Clearly w, <0. If maxgw,; =m <0, then for any x € Q
Wr—e(z) = u(x) — (1 — €)v(x) < m+ €lv]o <0,

for € small enough. This contradicts the definition of 7. Then w;, vanishes somewhere
on Q and 7 > 0 since u(zo) > 0. In conclusion v < 7v and u(z) = Tv(x) for some
x € €. Since Tv is again a supersolution, by Theorem we have u = 7v.

If the inequalities satisfied by u and v are reversed, that is u < 0 and v(zg) < 0,
we consider the function w; = tu — v and use the same argument. O

Theorem 2.3.5 (Maximum Principle for A < \). Assume that (F1)-(F3), (f1) and
(f2) hold and A < X. Let u € USC(Q) be a viscosity subsolution of

F(x,u,Du, D*u) = Au in Q
(2.3.11)

B(z,u,Du) =0 on 09,
then u < 0 on .

Proof. Let 7 €]\, \[, then by definition there exists v > 0 on © bounded viscosity
supersolution of

F(z,v,Dv,D*v) =7v in Q
B(z,v,Dv) =0 on Of.

Then v satisfies

{F(:c,v,Dv,D%) —=(r=Nv>0 in O (2.3.12)

B(z,v,Dv) >0 on 0f),

in the viscosity sense. Suppose by contradiction that u(zg) > 0 for some zg € Q.
Applying Theorem [2.3:4) to the operator F' — AI, there exists ¢ > 0 such that u = tv.
Then u is positive on  and by homogeneity satisfies in the viscosity sense.
Since in addition w is a viscosity subsolution of ([2.3.11)), using Lemma 7.3 of [76] we
get

(T—MNu<0 inQ,

which is a contradiction. O

Remark 2.3.6. Similarly, we can prove the minimum principle for A < A, ie., if
u € LSC(Q) is a viscosity supersolution of (2.3.11)) and A < A then v > 0 on €.

Corollary 2.3.7. Under the assumptions of Theorem the quantities X and A

are finite.
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Proof. By Theorem [2.3.9] it suffices to find A € R and a function w which is a
positive subsolution of

F(z,w, Dw,D*w) = Aw in
B(z,w,Dw) =0 on 0.

For
A2 =M,y (176 1) Dd() © Dd(x) + | (5 DlseD?d(2)) +F( 1)]oo +

a subsolution is w(z) = elf(:Dlecd(@), 0

2.3.3 An example

We want to show there exist some operators which are not proper but whose first
eigenvalue \ is positive.

For simplicity, let us suppose that F' is independent of the gradient variable
and that  is the ball of center 0 and radius R. We assume in addition that for all
(2,X) € Q2 x S(N) and any r > 0

F(z,r,X) > —M;A(X) + co(z)r, (2.3.13)

for some functions ¢o(z). The Isaacs operator ([.2.10]) satisfies (2.3.13)) if
Cap(x) > co(z) forallz € Qand (o, B) € A x B.

In this case the operator is proper if ¢o(z) > 0. Since we are interested in non-proper
F, we are looking for functions cy(z) in (2.3.13]) that may be negative somewhere.
We suppose that

co(z) >0 ifR—e<|z|<R

o) >p  ifp<|z|<R-—e

co(z) > —pF2 if [z[ < p,
where 0 < p < R, € > 0 is small enough and (1, 2 > 0. Remark that in the ball of

radius p, co(r) may assume negative values. To prove that A > 0 it suffices to find
v > 0 bounded supersolution of

—MIA(DQU) +ceo(x)v=Av in Q
B(z,v,Dv) =0 on O0f),

for some A\ > 0. Assume f(x,r) > 0 for any = € 9Q and r > 0, then, as shown in
[97], such supersolution v exists if §; and (2 satisfy the following inequality for some
k>0

—kp N—-1
ke "Pq (k += )

R—p 2NAR—(N—1)a(R+p) _ —kp
Y

B2 <

As observed in [97], from the last relation we can see that choosing k = % the term
on the right-hand side goes to +o00 as p — 0%, that is, if the set where co(z) is



2.4 Lipschitz regularity 45

negative becomes smaller then the values of ¢o(z) in this set can be very negative.
On the contrary, for any value of k, if p — R~ then (35 goes to 0. Finally, for any k,
if 31 — 0T then again (32 goes to 0. So there is a sort of balance between 3; and
B2. In [97] we present an example to explain this behavior. For operators which
satisfy , the property A > 0 can be proved in any C? domain, under similar
assumptions on co(z), see [97].

2.4 Lipschitz regularity

In this section we shall prove that viscosity solutions are Lipschitz continuous on €.
We want to mention the works of Barles and Da Lio [20] and Milakis and Silvestre
[91] about Holder estimates of viscosity solutions of fully nonlinear elliptic equations
associated to Neumann type boundary conditions.

Theorem 2.4.1. Assume that (F1), (F2), (F4), (f1) and (f2) hold. Let g be a

bounded function and u € C(2) be a viscosity solution of

F(z,u, Du, D*>u) = g(x) in Q
B(z,u,Du) =0 on 08,

then there exists Cy > 0 such that
u(e) - uly)| < Cola — 4] Va,y €T, (2.4.14)
where Cy depends on N, a, A, b, ¢, C1, Q and |f(-,u("))]oo-

Proof. We follow the proof of Proposition II1.1 of [75], that we modify taking
test functions which depend on the distance function and that are suitable for the
Neumann boundary conditions.
We set
() = MK o] - M(K|o])2,

and
pla,y) = e I (1 — y),

where L is a fixed number greater than 2 with r the radius in the condition (£2)
1

and K and M are two positive constants to be chosen later. If K|z| < 3, then
3
P(z) > ZMK’%‘ (2.4.15)

We define )
Ak = {(x,y)ERNXRN: ]a:—y]ﬁm}.

We fix M such that v
max |u(z) — u(y)| < e 2d—, (2.4.16)
o 8

where dy = max__gd(z), and we claim that taking § small enough and K large

enough, one has

zeN

S(u(z) —uly)) — p(z,y) <0 for (z,y) € Ag N, (2.4.17)
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In this case (2.4.14)) is proven To show we suppose by contradiction that
for some (Z,7) € Ax na’
ou(T) — du(y) — (T,7) = max (du(z) —du(y) — ¢(z,y)) > 0. (2.4.18)
AKQQQ
Observe that du is again a solution since both F' and B are positively homogeneous.
Here we have dropped the dependence of Z, j on K and ¢ for simplicity of notations.
Clearly T # Y. Moreover the point (Z,7) belongs to int(Ax) N Q. Indeed, if
|z —y| = %, by [2:4.16) and (2.4.15) for § < 1 we have
—orde M _  _L(d(@)+dw)) L
ou(z) = duly) < fu(z) —u(y)| <™ <e PSME|r —y| < p(z.y).

Since T # 7 we can compute the derivatives of ¢ in (Z,7) obtaining

D,o(@,5) = — Le @O M K|z — 3|(1 - K|z — 5]) Dd(T)

+ e L@@ MK (1 - 2K |7 — y\)(’ ,)
-y

Dyp(@.y) = — Le OO MKz —3|(1 — K|z — 5])Dd(y)

(T -7)
1z -39l

— e MA@+ MK (1 — 2K |7 — 7])

Observe that for K > %
[ Dep(Z,9)|, [Dyep(Z,9)| < 2MK. (2.4.19)
Using (2.1.4), if T € 02 we have

B(T,6u(®), Dup(T,7)) = f(T,6u()) + Le O MKz - g|(1 - K|z - 7])
(z-7)
)

+ e MDNMK(L - 2K 7 - 7))(7 (7).

T -7l
> S MK~ (1= 1) = Sl > 0
(2.4.20)
since T # 7, L > %, for § small enough. Similarly, if 7 € 02 then
B(5.5u(w). ~Dye(@.9)) < 5e MOMK[—g] (<51 + 1) + 817 () <0

Then Z,7 € 2 and
F(z,0u(z), Dap(7,7), X) < 69(z), if (Dap(,7), X) € T du(®),

B _ . _ —2,— o
F(y,0u(), —Dyp(7,7),Y) = 6g9(y) if (-Dyp(Z,y),Y) € J u(y).
Since (7,7) € intAx N Q2 it is a local maximum point of du(z) — du(y) — p(x,y)
in Q2. Then applying Theorem 3.2 in [40], for every € > 0 there exist X,Y € S(N)
such that (Dyp(%,7), X) € J2T0u(Z), (—Dye(7,7),Y) € J 2~ du(y) and

(g_g)SWW@wnaww@ww. (2421)
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Now we want to estimate the matrix on the right-hand side of the last inequality.
D*(z,7) = ®(T — 7) D* (e M@ W) 4 D(eHIADHW)) @ D(d(z - 7))
+ D@z -7))® D(G—L(d(EHd@))) + e—L(d(f)er@))D?(@(f —7)).
We set
Ay == B(F — ) D2 (e MDD,
Az = D{e”HIHD)) @ D@ (T — 7)) + D@(T — 7)) @ D(e”HIDHD),
Ay = e—L(d(E)er@))D?(q)(f —7)).
Observe that

A < CK[z -7 ( é ) ) . (2.4.22)

Here and henceforth C denotes various positive constants independent of K and §.
For Ay we have the following estimate

I 0 I -1
weon(D0)ven( 1 F). e

Indeed for &, n € RY we compute

(A2(&.m), (& m)) = 2Le” MU DA(T) ® DO(T —7)(n — &), €)
+(Dd(7) @ DT —F)(n — €),n)} < CK (€] + |nl)In — €
< CK(|&]* + n*) + CK|n — ¢~

Now we consider As. The matrix D?(®(Z — 7)) has the form

v = (B B )

and the Hessian matrix of ®(x) is

MK( TR T

2P

D?®(z) = > —2MK*I. (2.4.24)

|z]

If we choose L
[z -7l

€= M Ke L@@ d@)’ (2.4.25)
then we have the following estimates
€A < CK|Z -7y, €A <CK|Z 7|y,
e(A1 Ay + A Ay) < OK|T — §|* Ian, (2.4.26)
€(A1A3 + A3A) < CK|T —gllan, €(A2A3+ A3Az) < CKIon,
where Ioy 1= ( é ? ) Then using (2.4.22), (2.4.23)), (2.4.26)) and observing that

(D*(@(x —7)))* = < _22%%@__@;; }%gﬁgfjﬂ;f ) :
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from ([2.4.21]) we can conclude that
X 0 I 0 B -B

B= OKT+e M@+ [z —5) + -

where

The last inequality can be rewritten as follows

(5 5)+(5 )

with X =X —O(K)Iand Y =Y +O(K)I.
Now we want to get a good estimate for tr(X —Y'), as in [75]. For that aim let

)

0§P::( S —
1z -7

<lI.

SinceX—?SOandX—?gélB, we have
tr(X —Y) < tr(P(X —Y)) < 4tr(PB).

We have to compute tr(PB). From (2.4.24)), observing that the matrix (1/|z|?)z ® x
is idempotent, i.e., [(1/|z|*)z ® 2]? = (1/]z]?)z ® x, we compute

~ M*K?

(D2®($))2 = W rer

|22

(1 —4K|z|) (I — ) + AMP KT
Then, since trP = 1 and 4K|T — | < 1, we have

t(PB) = CK + e~ MA@+d@) (_o K2 1 AMK3 [z — 3))
< CK — efL(d(EH"d(g))MKQ < O,

for large K. This gives
tr(X —Y)| = —tr(X —Y) > de L@+ N\ K2 — 4CK > CK?,

for large K. Since ||B|| < |EC_I%|, we have

C o
S 11X =Y)|
K2[z -9

D=

1
L, 5 S5yl CK \2  ~ =~
HMMMX—YW§<M_M>th—m|

The Lemma IILI in [75] ensures the existence of a universal constant C' depending
only on NN such that

~ ~ ~ =~ 1 > A §
XU V)< C{ler (X = Y)| + [ B]]2[tr(X = Y)[>}.
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Thanks to the above estimates we can conclude that
~ ~ ~ o~ 1
IX|, [[Y] < Cltr(X =Y <1 + 11) : (2.4.28)
K2z -9

Now, using assumptions (F2) and (F4) concerning F, the definition of X and Y
and the fact that du is sub and supersolution we compute

69(y) < F(F.6u(y), ~Dyp,Y) < F(7,6u(y), ~Dyp,Y) + O(K)
< F(g,6u(@), Dpp, X) + cblu(@) — u(y)| + b|Dup + Dyl
+ atr(X — Y) + O(K)
< F(z,0u(®), Do, X) + 200[u(®)| + 26| Datg| + C1 |7 — 72| X |
+ c6|u(T) — u(y)| + b| Dy + Dy| + atr(X ~Y) +O(K)
< 3g(@) + 26[u(®)| + 26| Dop| + C1[7 712 || X]| + edlu(@) — u(@)|
+b|Dyp + Dyp| + atr(X — V) + O(K).
From this inequalities, using and , we get
59(7) — 09(x) — 2¢8lu(@)| — cdlu(@) — u()|
< O(K) + Cltr(X - V)| — 9|2 + K~2) + atr(X — V) (2.4.29)
= atr(X - Y) + o(tr(X — Y)|),
as K — 4o00. Since g and u are bounded, the first member in is bounded

from below by the quantity —2|g|o — 4¢|u|e Which is independent of 6. But the last
term in (2.4.29) goes to —oo as K — 400, hence taking K so large that

atr(X —Y) + o([tr(X — Y)|) < —2|g|oo — 4€|tt|oo,

and then ¢ so small that the last member in (2.4.20) is positive, we obtain a
contradiction and this concludes the proof. O

Remark 2.4.2. The regularity theorem can be shown also for solutions of the
Neumann problem for the operator

sup mf{ tr(Ag,p(x)D*u) + bo g(x) - Du+ o 5(2)u — gap()},
acAB

if the functions g, g are bounded uniformly in « and S.
Since the Lipschitz estimate depends only on the bounds of the solution of g and

on the structural constants, an immediate consequence of the previous theorem is
the following compactness criterion that will be useful in the next sections.

Corollary 2.4.3. Assume the same hypothesis of Theorem [2.4.1. Suppose that
(gn)n is a sequence of continuous and uniformly bounded functions and (up)y is a
sequence of uniformly bounded viscosity solutions of

F(x,up, Duy, D*uy) = gn(z) in Q

B(x,up, Duy) =0 on 0.

Then the sequence (uy)y, is relatively compact in C(Q).
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2.5 Existence results

This section is devoted to the problem of the existence of a solution of

{F(x, u, Du, D*u) = Xu+g(z) in Q (2.5.30)

B(xz,u,Du) =0 on 0f.

Using the well known result which guarantees that (2.5.30) with A = 0 is uniquely
solvable if I satisfies

(F5) There exists o > 0 such that for any (z,p, X) € Q@ x RY x S(N) the function
r — F(x,r,p, X) — or is non-decreasing on R,

see [40] Theorem 7.5, we will prove the existence of a positive solution of
when ¢ is non-negative and A < A, without requiring (F5). The solution is unique
if ¢ > 0. Then we will show the existence of a positive principal eigenfunction
corresponding to J, that is a solution of when ¢ = 0 and A = \. For the last
two results we will follow the proof given in [28] for the analogous theorems with
the Dirichlet boundary condition.

Symmetrical results can be obtained for the eigenvalue \.

Finally, we will prove that the Neumann problem is solvable for any
right-hand side if A < min{\, A\}.

The following is a well known result, see [40] Theorem 7.5.

Theorem 2.5.1. Suppose that (F2), (F3), (F5), (f1) and (f3) hold and that g
is continuous on Q. If u € USC(Q) and v € LSC(Q) are respectively sub and
supersolution of

{F(z,u,Du,DQU)Ig(ﬂf) in (2.5.31)

B(z,u,Du) =0 on 0f),
then v < v on Q. Moreover (2.5.31)) has a unique viscosity solution.

Theorem 2.5.2. Assume that (F1)-(F3), (f1) and (f2) hold. Suppose h >0, g < h
and g(x) < 0 if h(z) = 0. Let u € USC(Q) be a viscosity subsolution of

F(x,u, Du, D*>u) = Au+g(x) in Q
B(xz,u,Du) =0 on 0L,

and let v € LSC(Q) be a bounded positive viscosity supersolution of

{F(a:, v, Dv, D*v) = v + h(z) in Q (2.5.32)

B(xz,v,Dv) =0 on Ofd.
Then u < v on €.

Remark 2.5.3. The existence of such a v implies A < \.

Remark 2.5.4. Similarly, we can prove the comparison result between u and v if u
is negative and bounded, g <0, g < h and h(z) > 0 if g(z) = 0.
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Proof. Suppose by contradiction that maxg(u —v) = u(Z) — v(T) > 0 for some
T € Q. Set wy = u — tv. If t is large enough wy < 0 on . We define

7 = inf{t|w; < 0 on Q}.

As in the proof of Theorem [2.3:4] w, < 0 and vanishes in some point, i.e., u < v
and u(z) = Tv(z) for some x € Q. Moreover, since u(Z) > v(Z) we know that 7 > 1,
Which implies that h < 7h, being h non—negatlve Then 7o is still a supersolution of

2.5.32) and u = 7v by Theorem Hence, applying Lemma 7.3 of [76] we get
Th <g,

which contradicts the assumptions on g and h. O

Theorem 2.5.5. Suppose that (F1)-(F4), (f1)-(f3) hold, that A\ < X, g >0, g # 0
and g is continuous on ), then there exists a positive viscosity solution of m
The positive solution is unique if g > 0.

Proof. The condition (F2) implies that » — F(x,r,p, X) + c¢r is non-decreasing.
Hence the operator F'+ (2c+ |A|)] satisfies (F5) with o = ¢+ ||, so that by Theorem
the sequence (uy,), defined by u1 = 0 and w1 as the solution of

F(z,up+1, Dupy1, D?upi1) + (2c+ |A\)uns1 = g+ 2+ A+ Nu,  in Q
B(x,up+1, Dupt1) =0 on 0N,

is well defined. By the comparison Theorems [2.5.1] and [2.2.1], since g > 0 and g # 0
the sequence is positive and increasing.

We use the argument of Theorem 7 of [28] to prove that (uy), is also bounded.
Suppose that it is not, then dividing by |up+1|c and defining v, := T ‘ one gets
that vy, is a solution of

F(z, vn+1, Duvyi1, D?vpq1) + (20 + | A vnt1
|un+1|oo + 2c+ A+ M) o +1|oo in Q
B(x,vp41, Dvpy1) =0 on Of).

By Corollary (vn)n converges along a subsequence to a positive function v
which satisfies

F(z,v,Dv,D%*) — M= (2c+ A+ N)(k—1)v <0 in Q
B(xz,v,Dv) =0 on 0f),

‘Unloo

where k := limsup,,_,, Moy 1] < 1. This contradicts the maximum principle, Theo-
rem m Then (uy)y is bounded and letting n go to infinity, by the compactness
result, the sequence converges uniformly to a function « which is a solution. Moreover
the solution is positive on Q by Corollary

The uniqueness of the positive solution follows from Theorem [2.5.2 O
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Theorem 2.5.6 (Existence of principal eigenfunctions). Suppose that (F1)-(F4),
(f1)-(f3) hold. Then there exists ¢ > 0 on Q wviscosity solution of

9N T .
{F(:c, ¢, Do, D*¢) =Ap in Q (2.5.33)
B(z, ¢, D$) =0 on ON.

Moreover ¢ is Lipschitz continuous on §2.

Proof. Let )\, be an increasing sequence which converges to X. Let u,, be a positive
solution of
F(z,un, Duy, D?uy) = Apup +1 in Q
{B(m,un,Dun) =0 on Of.

By Theorem the sequence (uy, ), is well defined. Following the argument of the
proof of Theorem 8 of [28] we can prove that it is unbounded, otherwise one would
contradict the definition of X. Then, up to subsequence, |u,|0 — +00 as n — +oo
and defining v, := —2#— one gets that v,, satisfies

|un‘oo

F(z, vy, Dvy, D%vy,) = A\up, + m in Q
B(x, vy, Dvy) =0 on Of.

Then, by Corollary [2.4.3] we can extract a subsequence converging to a function ¢
with |@|eo = 1 which is positive on Q by Corollary and is the desired solution.
By Theorem the solution is also Lipschitz continuous on €. O

Remark 2.5.7. With the same arguments used in the proofs of Theorems [2.5.5
and one can prove: the existence of a negative viscosity solution of ,
for A < X and g <0, g # 0, which is unique if g < 0 by Remark [2.5.4} the existence
of a negative Lipschitz principal eigenfunction corresponding to A, i.e., a solution of

(2.5.34)
B(xz,¢,D¢) =0 on 0.

{F(ac, ¢,D$,D’¢) = Ap in Q
Theorem 2.5.8. Suppose that (F1)-(F4), (f1)-(f3) hold. Suppose that X < min{\, A}
and g is continuous on Q, then there exists a viscosity solution of (2.5.30)).

Proof. If ¢ = 0, by the maximum and minimum principles the only solution is
u = 0. Let us suppose g # 0. Since A < min{\, A} by Theorem and Remark
there exist vy € C(Q) positive viscosity solution of with right-hand
side |g|oo and ug € C(Q) negative viscosity solution of with right-hand side
—19oo-

Let (uy)n be the sequence defined in the proof of Theorem with uq = ug.
By comparison Theorem we have ug = u; < us < ... < vg9. Hence, by the
compactness Corollary the sequence converges to a continuous function which
is the desired solution. O
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Remark 2.5.9. The existence results can be shown also for the operator

sup inf {—tr(Aq g(z)D?u) + bas(2) - Du+ co () — gos(w)},

acABEB
if the functions g, g are continuous uniformly in o and 3. In particular, in that case,
if A and A are positive there exists a viscosity solution of

SUDPnec A infgeg{—tr(Aa,g(x)DQU) +bag(x) - Du+ cqp(x)u — gop(x)} =0in O
B(z,u,Du) =0 on 0f.

2.6 Properties of the principal eigenvalues

In this section we establish some of the basic properties of the principal eigenvalues.
We denote by ¢T a positive eigenfunction corresponding to A and by ¢~ a negative
eigenfunction corresponding to A. Throughout this section we assume (F1)-(F4) and
(f1)-(£3).

The next result states that the principal eigenfunctions are simple, in the sense
that they are equal up to a multiplicative constant.

Proposition 2.6.1. If u € USC(S?) is a viscosity subsolution of

F(z,u,Du,D*u) = M in
(2.6.35)

B(z,u,Du) =0 on 09,

and u(xg) > 0 for some w9 € Q then there ewists t > 0 such that u = t¢+. If
u € LSC(Q) is a wiscosity supersolution of with X replaced by \ and
u(zo) < 0, then there exists t > 0 such that u =t¢~.

Assume in addition

— F(x,—r,—p,—X) < F(x,7,p,X) for any (z,7,p, X) € Q x R x RY x S(N)
(2.6.36)
and

— fx,—r) < f(x,r) for any (z,r) € 0 x R. (2.6.37)

Ifu e C(Q), u #0, is a viscosity subsolution of (2.6.35) then there exists t € R
such that u = t¢+. If u € C(Q), u Z 0 is a viscosity solution of (2.6.35)) with
replaced by A, there exists t € R such that u =t¢~.

Proof. If u is a subsolution (resp., supersolution) of (2.6.35)) (resp., of (2.6.35)) with

) instead of \) and u(wg) > 0 (resp., u(xg) < 0), then by Theorem [2.3.4] we have
u=t¢" (resp., u =t¢p~) for some t > 0.

Now assume (2.6.36)-(2.6.37)) and let v # 0 be a subsolution of (2.6.35). If u

is positive somewhere we are in the previous case. If u is negative on 2 then the
function w := —u is a positive continuous supersolution of

F(z,w, Dw, D*w) — Aw > —F(x, —w, —Dw, —D*w) + A(~w) >0 in Q
B(z,w, Dw) > —B(xz, —w,—Dw) > 0 on ON.

Hence, again from Theorem it follows that u = t¢™, for some t < 0.
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Finally, let u Z 0 be a solution of with ) instead of \. Remark that
conditions (2.6.36)-(2.6.37) imply A < A. If A < ), then by the maximum principle,
Theorem [2.3.5, u < 0 on  and we are in the first case. If A = X, by the simplicity
of X just proved, u = t¢~ for some ¢ < 0. O

Remark 2.6.2. If I’ and f satisfy
—F(z,—7r,—p,—X) > F(z,r,p, X) for any (z,7,p,X) € Q x R x RN x §(N)

and
—f(z,—r) > f(x,r) for any (x,r) € 02 x R,

then, applying Proposition to the operator G(z,r,p, X) = —F(z, —r, —p, = X)
with B(z,r,p) = f(z,r) + (p, 7 (z)), where f(z,r) = —f(x,—r), we get again
simplicity of principal eigenvalues.

Remark 2.6.3. Convex and 1-homogeneous operators satisfy the assumption

(2-6.36).

Proposition 2.6.4. X (resp., \) is the only eigenvalue corresponding to a positive
(resp., negative) eigenfunction.

Proof. Let u be a positive eigenfunction corresponding to p. By the definition of
A, we have o < X\. If 4 < X, we must have u < 0 by Theorem which is a
contradiction. Thus p = . O

The following proposition states that the principal eigenvalues are isolated.

Proposition 2.6.5. There exists € > 0 such that the problem

F(x,u, Du, D*>u) = \u in
(2.6.38)

B(z,u,Du) =0 on 0L,

has no solutions u # 0, for A € (—oo, max{)\, A} +¢) \ {},A}.

Proof. We may suppose without loss of generality that X < A. If A < XA < ) then it
follows from the maximum and minimum principles that « = 0 is the only solution
of (ZT39).

If A< A and u # 0 is a solution of , by the minimum principle we have
u > 0 on . Then Proposition implies A = .

Finally suppose that there exists a sequence A, | A such that the problem
with A = A, has a solution ¢,, 0. We can assume that |¢,|- = 1 for any
n. Then by the compactness criterion, Corollary the sequence (¢, ), converges
uniformly on € to a function ¢ # 0 which is a solution of with A = \. By
Propositi the functions ¢,, change sign in Q while by Proposition [2.6.1] and

Theorem [2.2.1| either ¢ > 0 or ¢ < 0 on €. This contradicts the uniform convergence
of (¢n)n t0 6. O

We want to conclude this section with the following comparison, suggested by
Hitoshi Ishii [74], between A = Ay and Ap respectively the principal eigenvalues
corresponding to the Neumann and the Dirichlet problems.
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Proposition 2.6.6. Ay < Ap.

Proof. Let v and w be respectively the eigenfunctions corresponding to Ay and Ap.
That is

F(z,v,Dv,D*v) = Ayvin Q, B(z,v,Dv)=00n0Q, v >0onQ,
F(z,w, Dw,D*w) = pw in Q, w=0o0n0dQ, w>0in.
Since f(x,0) = 0, we see that w satisfies
F(z,w, Dw, D*w) = A\pw in Q, B(z,w, Dw) <0 on dQ.
Let us suppose Ay > Ap. Then
F(x,w, Dw, D*w) < Ayw in Q, B(z,w, Dw) < 0 on 9.

Replacing w by its constant multiple tw with ¢ > 0, we may assume that w < v on
Q and w(zg) = v(xg) for some zo € Q. Note that w(z) = 0 < v(x) for all z € IN.
By Theorem we must have w = v or w < v on ). This is a contradiction.

O

2.7 The Pucci’s operators

In this section we want to show that the two principal eigenvalues of the following
operator
F(z,u, Du, D*u) = —M ,(D*u) + b(x) - Du + c(z)u,

with the pure Neumann boundary condition may be different. Suppose b € C%1(€Q),
c € C98(Q) for some 3 > 0 and Q of class C%*P.

If ¢(x) = co is constant then it is easy to see that A = A = ¢y and by Proposition
the only eigenfunctions are the constants. Nevertheless, if ¢(x) is not constant
the two principal eigenvalues never coincide, unless ./\/l;r 4 is the Laplacian. To prove
this we need the following lemma, whose proof is given for the sake of completness.

Lemma 2.7.1. Suppose that Q is a C%P domain, b € C%P(Q) and c € COP(Q), for
some 0 < B < 1. Then the viscosity solutions of

—Au+b(z) - Du+c(x)u=0 in (2.7.39)
(Du, 7 (z)) =0 on 08, o
are in C?(£2).
Proof. Consider the problem
—Av+b(z) - Dv+v= f(z) inQ (2.7.40)
(Dv, 7 (z)) = 0 on 09, -

where f(z) = (1 — ¢(x))u(x). By Theorem u is Lipschitz continuous on
and then the function f is Hélder continuous on €. Moreover, it is clear that u is a

solution of (2.7.40). The classical theory says that (2.7.40]) has a solution v € C?(Q).
By uniqueness of viscosity solutions of (2.7.40]), we find that v = v. O
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Proposition 2.7.2. Assume the hypothesis of Lemma and let b € C¥Y(Q). If
A#a and X = )\ then c(x) is constant.

Proof. Let ¢ be a positive eigenfunction of J, i.e.

{—MIA(DQQZ)) + b(l') -D¢ + (C(l') - X)QZ) =0 in (2'7.41)

<D¢,W($>> =0 on 0f),

and let —y be a negative eigenfunction corresponding to A. Since Ma+ A(—=D*Y) =
— M, 1 (D?%), 1 satisfies

{—M;A(D%) +b(z) - D+ (c(z) —A)p =0 in Q (2.7.42)

(D, W (x)) =0 on Of.

If A = ) then by Proposition 1 = t¢ for some t > 0. We can assume ¢ = ¢. By
summing the first equations in (2.7.41)) and (2.7.42)), we can see that ¢ is a positive

viscosity solution of
—(A+a)A¢ +2b(x) - D+ 2(c(x) —N)p =0 in Q
(D¢, W (x)) =0 on ON.

Then by Lemma ¢ € C?(2). Subtracting the first equations in (2.7.41]) and
(12.7.42)), we can see that ¢ is a classical solution of

N
(A—a)Z|ei(:c)|:0 in Q,

=1

where e1(z), ...,en(x) are the eigenvalues of D2¢(x). Since A # a, the last equation
implies that e;(x) = 0 in Q for any ¢ = 1...N. In particular, taking into consideration
the boundary condition, ¢ is a classical solution of

Ap =0 in Q
(D¢, 7 (x)) =0 on 09,

and then has to be constant. This implies

i.e., ¢ = \ is constant. O



Chapter 3

The infinity-Laplacian

In this chapter we study the maximum principle, the principal eigenvalue, regularity,
existence and uniqueness for viscosity solutions of the Neumann boundary value
problem

{Aoou+b<w>-Du+ (cla) + Nu=g(z) n Q (30.1)

=0 on 09,

where  is a bounded smooth domain, 7 (z) is the exterior normal to the domain {2
at x, b, ¢ and g are continuous functions on 2, A € R and

Du Du

Asou = (D*u——, ———
wott = “|Du|’yDu|>’

(3.0.2)

for u € C%(Q), is the 1-homogeneous version of the co-Laplacian.
We define and investigate the properties of the principal eigenvalue of the operator

(oo +b(x) - D + c(2)),

with the Neumann boundary condition and as an application, we get existence and
uniqueness results for (3.0.1) and a decay estimate for the solution of the associated
evolution problem.

Following the ideas of [26], we define the principal eigenvalue as

A:=sup{A € R|Jv > 0 on Q bounded viscosity supersolution of

o (3.0.3
Asv +b(z) - Dv+ (c(x) + N)v=01in Q, Fra 0 on 90}.

The quantity X is well defined since the above set is not empty; indeed, —|c|oo
belongs to it, being v(z) = 1 a corresponding supersolution. Furthermore it is an
interval because if A belongs to it then so does any X < A.

We will prove that A is an "eigenvalue" for —(Ay + b(z) - D + ¢(x)) which
admits a positive "eigenfunction"'. As in the linear case it can be characterized as
the supremum of those A for which Ay + b(x) - D + ¢(z) + A with the Neumann
boundary condition satisfies the maximum principle. As a consequence, A is the

o7
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least "eigenvalue', i.e., the least number A for which there exists a non-zero solution
of

A+ b(z) - Du+ (c(z) + N)u=0 in

88% = on Of.

These results are applied to obtain existence and uniqueness for the boundary value

problem ((3.0.1)).

Remark that since Ao (—u) = —Aoou, A can be defined also in the following way

A =sup{A € R|Ju < 0 on O bounded viscosity subsolution of
ou (3.0.4)
Asu+b(x) - Du+ (c¢(x) + N)u=01in Q, P 0 on 0N}.
n
For a fully nonlinear operator, A defined as in (3.0.3) may be different from the
quantity defined as in (3.0.4]), see Chapter 2.

In the next section we give assumptions. In Section [3.2] we establish a Lipschitz
regularity result for viscosity solutions of (3.0.1)). Section is devoted to the
maximum principle for subsolutions of . In Section We show that it holds
(even for more general boundary conditions) for As + b(z) - D + ¢(z) if ¢(z) <0
and ¢ # 0, see Theorem [3.3.4] One of the main result of this chapter is that the
maximum principle holds for Ay, + b(x) - D + ¢(x) + X for any A < A, as we show
in Theorem of Section In particular it holds for Ay + b(x) - D + ¢(x)
if A > 0. Following the example given in [97] we show that the result of Theorem
[3:3:8 is stronger than that of Theorem [3.3.4] i.e., that there exist some functions
c(x) changing sign in Q for which the principal eigenvalue of Ay + b(z) - D + ¢(z) is
positive and then for which the maximum principle holds.

In Section we show some existence and comparison theorems. In particular,
we prove that the Neumann problem is solvable for any right-hand side if
A<

Finally, in Section [3.5] we prove a decay estimate for solutions of the Neumann
evolution problem.

3.1 Assumptions and definitions

Let o : RY — S(N) be the function defined by

_ p®p
P):="p

The oo-Laplacian can be written as
Asou = tr(o(Du)D?u),

for any u € C?(9).
It easy to check that o has the following properties:

o o(p) is homogeneous of order 0, i.e., for any o € R and p € RN

o(ap) = a(p);
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e Forall pe RN
0<oa(p) <1,

where I is the identity matrix in RY;

o o(p) is idempotent, i.e.,
(0(p))* = o(p);

« For any p € RV \ {0} and pp € R™ with |pg| < %

[po|?
tr [(o(p +po) — o(p)?] < 8%' (3.1.5)

The domain € is supposed to be bounded and of class C?. In particular, it
satisfies the interior sphere condition and the uniform exterior sphere condition, i.e.

(Q1) For each x € 09 there exist R > 0 and y € Q for which |z —y| = R and
B(y,R) C Q.

(22) There exists 7 > 0 such that B(x + 7 (z),7) N Q = () for any = € 9.

From the property (£22) it follows that
1 _
(y—z,m(x)) < 5\9‘95,2 for z € 002 and y € Q. (3.1.6)

Moreover, the C?-regularity of €2 implies the existence of a neighborhood of 92 in Q
on which the distance from the boundary

d(z) == inf{|x —y|,y €00}, z€Q

is of class C2. We still denote by d a C? extension of the distance function to the
whole Q. Without loss of generality we can assume that |Dd(z)| < 1 on Q.

For we adopt the notion of viscosity solution Definition given in the
Introduction.

It is possible to define sub and supersolutions of the co-Laplace equation also
using the semicontinous extensions of the function (p, X) — tr(o(p)X) as done in
[80] and [81]. In Definition it is remarkable that nothing is required in the case
Dy(x0) = 0 if u is not constant.

We call strong viscosity subsolutions (resp., supersolutions) the viscosity subsolu-
tions (resp., supersolutions) that satisfy B(z,u, Du) < (resp., >) 0 in the viscosity
sense for all z € 9Q. If A\ — B(x,r,p — A7) is non-increasing in A > 0, then
classical subsolutions (resp., supersolutions) are strong viscosity subsolutions (resp.,
supersolutions), see [40] Proposition 7.2.

In the definitions the test functions can be substituted by the elements of the
semijets 72’+u(:c0) when u is a subsolution and 72’_u($0) when u is a supersolution,
see [40].
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3.2 Lipschitz continuity of viscosity solutions

It is known that the oo-harmonic functions, i.e., the solution of A, u = 0 are locally
Lipschitz continuous, see e.g. [I1I]. We now show the Lipschitz regularity in the
whole Q of the solutions of the Neumann problem associated to the co-Laplacian
plus lower order terms.

Theorem 3.2.1. Assume that Q is a bounded domain of class C? and that b, c, g

are bounded in Q. If u € C(Q) is a viscosity solution of

{Aoou +b(x) - Du+c(x)u=g(x) in Q

%:0 on 08,

then -
lu(z) —u(y)| < Colz —y| Vr,y€Q,

where Cy depends on Q, N, |blco, |¢|oos |9]oos and |u|sc.

The Theorem is an immediate consequence of the next lemma, the proof of which,
though following the line of Proposition III.1 of [75], introduces new test functions
that, in particular, depend on the distance function d(z).

The lemma will be used also in the proof of Theorem in the next section.

Lemma 3.2.2. Assume the hypothesis of Theorem and suppose that g and h

are bounded functions. Let uw € USC(Q)) be a viscosity subsolution of

{Aoou +b(x) - Du+c(x)u=g(x) in Q

%:0 on 01,

and v € LSC(Q) a viscosity supersolution of

Ao+ b(z) - Dv+c(x)v = h(z) in Q
ov — on 0%,

om

with w and v bounded, or v > 0 and bounded. If m = maxg(u —v) > 0, then there
exists Cy > 0 such that

u(z) —v(y) <m+ Colx —y| Vz,y € Q, (3.2.7)
where Cy depends on Q, N, |bloo, |¢locs |glocs [Ploos [V]eo, M and |u|s or supg u.

Proof. We set
d(z) = MK|z| — M(K|z])?,

and
p(z,y) =m+ e HIOTIWG (5 —y),

where L is a fixed number greater than 2/(3r) with r the radius in the condition
(Q22) and where K and M are two positive constants to be chosen later. If K|z| < 1,
then

B(z) > ZMKm. (3.2.8)
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We define

1
Ag = {(m,y) eRY xRN |z —y| < 4K}'

We fix M such that

r%aQX(u(a:) —v(y)) <m+ e_QLdO%, (3.2.9)

where dyg = max g d(z). To prove (3.2.7)) it is enough to show that taking K large
enough, one has

u(z) —v(y) —e(x,y) <0 for (v,y) € Ax na.

Suppose by contradiction that for each K there is some point (Z,7) € Ag N 0 such
that

u(@) —v(¥) — 0@, y) = max (u(z) —v(y) — o(z,y)) > 0.
ArgNQ2

Here we have dropped the dependence of Z, 7 on K for simplicity of notations.
Observe that if v > 0, since from (3.2.8) ®(z — y) is non-negative in Ax and
m > 0, one has u(Z) > 0.

Clearly T # 3. Moreover the point (Z,7) belongs to int(Ag) N . Indeed, if

7 —y| = 1, by (329) and (82) we have
orde M ~ L(d(x) +d(y)) |
u(@) —v(y) Sm+eN - <m+e S MEKlr —yl < o(z,y).
Since T # 7 we can compute the derivatives of ¢ at (Z,7) obtaining

D,p(z.3) = e MO MK — Lz ~5|(1 - K|z ~ 7)) Dd(7)

+- 2K -3 D),

Dyp(z,7) = e HIDHOINK{ ~ Liz - g|(1 - K|z - 7)) Dd(y)

SN )
—(1-2K|z —9|)—=.
(1= 2K~ g T}
Observe that for large K

e 1
0 < e L@@ N (2 ~ L7 — y\) < |Dap(Z,9)], | Dyp(Z,7)| < 2M K.

(3.2.10)
Using (3.1.6)), if T € 02 we have

(Dap(@,7), 7 (7))

= e O MK LT - 51 - K[T-9)) + (1 - 2K[7 - y|)<(‘i - CZ‘) @)}

T

1 - 3.1
> —e MO M KT -7 (L — ) >0,
2 2 r
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since T # y and L > 2/(3r). Similarly, if 7 € 09

—Ld(@ _ 3 1
(~Dyp(@.7), W (@) < e M@ MKz -7 (_L+ T) <0

1
2
In view of definition of sub and supersolution, we conclude that

_ _ _ SN - _ =24
tr(0(Dap (@, 7)) X) +b(T)- Do (7, 7) +e(@)u(®) > (7) if (Dop(%,7), X) € T u(@),

tr(o(Dyp(%,5)Y)~b(@)-Dyp (T, ) +(@)v(7) < h(@) if (~Dyep(7,7),Y) € T v (7).

Then the previous inequalities holds for any maximum point (Z,7) € Ax N Q2
provided K is large enough.

Since (7,7) € intAx N Q2 it is a local maximum of u(x) — v(y) — ¢(z,y) in Q2.
Applying Theorem 3.2 in [40], for every € > 0 there exist X,Y € S(N) such that
(Dup(x,9), X) € J > u(T), (~Dyp(T,9),Y) € J > v(y) and

( X0 ) < DX(p(@,7)) + (D07, 9))* (3:2.11)

Now we want to estimate the matrix on the right-hand side of the last inequality.
D*o(7.7) = (@ — §) DX (" H@HD) 4 p(cHI@HD)) & D(9 (7 - 7))
+ D(®(Z — 7)) ® D(e~ Hd@+d@))) 4 o~ LU@)+D) D2 (7 — 7).

We set
Ay = &(T — ) D? (e L@@

Ay i= D(e” MO HO) @ D(&(F - 7)) + D(®(F - 7)) @ D(e” M1 HD),
Az = e~ H@+E) D2(§ (7 — 7).
Observe that

A, < CK[z -7 ( é ; ) . (3.2.12)

Here and henceforth C denotes various positive constants independent of K.
For Ay we have the following estimate

I 0 I -1
A2§0K<0 I>+CK<_I ; ) (3.2.13)

Indeed for &, n € RN we compute

(A2(&.m), (&) = 2Le” MO Da(F) ® DT —7)(n — €),€)
+(Dd(7) ® DO —5)(n — €),n)} < CK (€] + |nl)In — €|
< CK(|6]* + n?) + CK|n — €[~

Now we consider As. The matrix D?(®(Z — 7)) has the form

2H(F —7) —D2B(F —T
DX(®(z 7)) = ( e ) ey ) ,
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and the Hessian matrix of ®(x) is

MK
D2P(z) = —— (I - x®f) — 2MK?I. (3.2.14)
|| |z|
If we choose o
¢ [z — 7l (3.2.15)

T OMKe LWA@td®)’

then we have the following estimates
EA% < CK|§—§|3IQN, EAg < CK|f—y‘IQN,

6(A1A2 + A2A1) < CK’T — y’ZIQN, (3216)
6(A1A3 + A3A1) < CK|E — y|]2N, 6(A2A3 + A3A2) < CKIhy,

I 0
0 I

where Iry := ( ) Then using (77), (3.2.13]), (3.2.16|) and observing that

2p(7 —7))2  — 29 (7 — 77))2
<D%¢@—ym2:(_§ﬁﬁgﬁfgy 2%%5;_$Q >,

from (??) we conclude that

where

Ll p2a@-p)).

_OKI L(d(x)+d(y>>[ 2 (% _ 7
B=CKI+e D*®(z —7y) + K

The last inequality can be rewritten as follows

(0 5)=(5% %)

with X = X — O(K)I and Y =Y 4 O(K)I. Multiplying on the left the previous
inequality by the non-negative symmetric matrix

o(Dep(Z,7)) 0
0 a(Dyp(T,7)) )

and taking traces we get

tr(o(Dep(z,9))X) — tr(0(Dyp(7,7))Y) < tr(0(Dep(Z,9))B) + tr(o(Dye(Z,7))B).
(3.2.17)
We want to get a good estimate for the matrix on the right-hand side above. For
that aim let
-9 E-7)
T —7?

0<P:= <I,
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and let us compute tr(PB). From (3.2.14), since the matrix (1/|z|*)z ® x is idem-
potent, we get

M?K? T®x
(D?®(z))? = W(l — 4K |z)) ( o ) +4M?K'T.

Then, using that trP = 1 and 4K|7 — 7| < 1, we have
tr(PB) = CK + e MA@+d@) (_oMK? + AM K37 — 7))
< COK — e—L(d(E)-‘rd(?))MKQ < —CK2,
for large K. The vector D, (Z,7) can be written in the following way

Dup(@,7) = e HUTHINME w1 + ),

where
=Lz —3|(1 - K|z — y|)Dd(z = (1 2K**(§_?)
v1 = —L[z —y|(1 - K[z —y|)Dd(z), v2=(1— \iﬂ—y!)ﬂ,
and so
o(Du(T, 7)) = V1 ® U1 V1 @ U2 + 12 ® v V2 & U2
B 1 + v vy + g2
Since K|T — | < %, for large K we have
1 1 1
125—13!1)2|—|Ul\S!U1+U2\§”Ul|+‘”2’§2’
and CK
1B < R
Then .
V1 ¥ U1 —_ 2 _
tr| ———=B || <Cl|z - B|| < CK|z — 79|,
e (5B )| < Cla =3B < CKJr -5
o (MER IR AN < O g)lB| < OK
[v1 4 va]
and . )
tr (MB) — ——tr(PB) < ~CK>.
[v1 + va [v1 + va

In conclusion

tr(o(Dap(7.7)B)) < O(K) — CK”.

The same estimate holds for tr(o(D,¢(Z,7))B). Hence, from ([3.2.17)) we conclude
that
(0 (Dap(,7) %) — tr(o(Dyp(z, )T < O(K) — CK™.

Now, using the previous estimate, the definition of X and Y and the fact that v and
v are respectively sub and supersolution we compute

9(T) — c(T)u(@) < tr(o(Dep)X) +b(T) - Dyp
< t1(0(Dpp) X) + O(K) + b(T) - Dyp
< tr(a(Dyp)Y) + O(K) — CK? + b(T) - Dy
< b(y) - Dy — c(@)v(@) + (@) + O(K) — CK? + b(T) - Datp.



3.3 The Maximum Principle and the principal eigenvalues 65

From this inequalities, using (3.2.10) we get
9(@) — W(y) — c(@)u(@) + c()o(y) < O(K) — CK>.

If both u and v are bounded, then the member on the left-hand side of the last
inequality is bounded from below by —|g|oo — |h]oo — |¢|oo(|U|oo + [V]c0). Otherwise,
if v is non-negative and bounded, then u(Z) > 0 and that quantity is greater than
—1gloo = [P oo — |€|oo (SUPp U+ |V|o0 ). On the other hand, the member on the right-hand
side goes to —oo as K — 400, hence taking K large enough we obtain a contradiction
and this concludes the proof. O

Remark 3.2.3. If v is a subsolution of Ay u + b(z) - Du + c¢(z)u = ¢, v is a
supersolution of Ay v + b(x) - Dv + c¢(x)v = h in Q, v < v on IQ and m > 0
then the estimate still holds for any x,y € ). To prove this define ¢ =
m + MK|z| — M(K|x|)? and follow the proof of Lemma

Since the Lipschitz estimate depends only on the bounds of the solution of ¢
and on the structural constants, an immediate consequence of Theorem is the
following compactness criterion that will be useful in the next sections.

Corollary 3.2.4. Assume the hypothesis of Theorem on Q, F and b. Suppose
that (gn)n is a sequence of continuous and uniformly bounded functions and (uy,)y is
a sequence of uniformly bounded viscosity solutions of

{Aooun +b(x) - Duy, = gn(x) in Q

Oun

Then the sequence (uy)n is relatively compact in C(Q).

3.3 The Maximum Principle and the principal eigenval-
ues

We say that the operator Ay +b(z) - D+ c¢(x) with the Neumann boundary condition
satisfies the maximum principle if whenever u € USC(Q) is a viscosity subsolution
of

{Aoou +b(z)-Du+c(zr)u=0 in €

Ju —0 on 99,

then u < 0 on Q.

We first prove that the maximum principle holds under the classical assumption
¢ <0, also for domain which are not of class C? and with more general boundary
conditions. Then we show that the operator Ay + b(z) - D + ¢(x) + A with the
Neumann boundary condition satisfies the maximum principle for any A < A. This
is the best result that one can expect, indeed, as we will see, A admits a positive
eigenfunction which provides a counterexample to the maximum principle for A > \.

Finally, we give an example of class of functions ¢(z) which change sign in 2 and
such that the associated principal eigenvalue X is positive.
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3.3.1 The case ¢(z) <0

In this subsection we assume that 2 is of class C'!' and satisfies the interior sphere
condition (221). We need the comparison principle between sub and supersolutions
of the Dirichlet problem when ¢ < 0 in 2. This result is known for the operator
Aot +b(z) - Du+ c(x)u when b is Lipschitz continuous or b satisfies (b(z) —b(y), z —
y) <0, see e.g. [40]. Actually, we can remove these conditions.

Theorem 3.3.1. Let ) be bounded. Assume that b, ¢ and g are continuous and
bounded in Q and ¢ < 0 on Q. If u € USC(Q) and v € LSC(Q) are respectively sub

and supersolution of
Ao+ b(x) - Du+ c(x)u = g(x) in Q,
and u < v on 0N then u <wv in .

For convenience of the reader the proof of the theorem will be sketched at the
end of the next subsection.

The previous comparison result allows us to establish the strong minimum and
maximum principles, for sub and supersolutions of the Neumann problem even with
the following more general boundary condition

f(x,u)—i—aa%:() x €90,

for some f: 900 xR — R.

Proposition 3.3.2. Let Q be a C' domain satisfying (1). Suppose that b and c

are bounded and continuous in  and that f(x,0) <0 for all z € 0Q. If v € LSC(Q)
s a non-negative viscosity supersolution of

s w0
then either v =0 or v >0 on Q.
Proof. Since v is non-negative, it is supersolution in 2 of the equation
Axov + b(x) - Dv — |c|sov = 0. (3.3.19)

Without loss of generality we can assume |c¢|o, > 0. Suppose by contradiction that
v # 0 vanishes somewhere in ). Then we can find z1,2¢ € 2 and R > 0 such that
B(z1,3R) C Q, v > 0in B(z1, R), |21 — 2| = R and v(zo) = 0. Let us construct a
subsolution of in the annulus £ < |z — 21| =r < 3R.

Let us consider the function ¢(z) = e™*" — e * where k is a positive constant to
be determined. It easy to see that for radial functions g(z) = ¢(r), Ascg(x) = ¢ (7).
Then

A+ b(x) - Dp — |c|octd = k2™ — ke *b(x) - (xr—y) — |e|oo(e7FT — )

> ek (12 = [block — leloo)
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Take k such that
kQ - |b|ook - |C|oo >0,

then ¢ is a strict subsolution of the equation (3.3.19). Now choose m > 0 such that

k& e—kR)

m(e "2 = vy := inf ru(z) >0,
2

|lz—z1|=
and define w(z) = m(e ™ — e7*f). By homogeneity w is still a subsolution of
(3.3.19) in the annulus % < |z — x| < 3R, moreover w = vy < v if [z — 24| = k
and w <0 <wvif |z — x| = %R. Then by the comparison principle, Theorem
w < v in the entire annulus.

Since v(xg) = w(xp) = 0, w is a test function for v at xy with Dw(zg) # 0. But

Asow(zg) 4 b(x0) - Dw(xg) — |c|sov(x0) > 0,

and this contradicts the definition of v. Then v > 0 in (2.

Now suppose by contradiction that z¢ is some point in 92 on which v(zg) = 0.
The interior sphere condition (21) implies that there exist R > 0 and y € Q
such that the ball centered in y and of radius R, B(y, R), is contained in € and
xo € OB(y, R). Fixed 0 < p < R, as before the function w(z) = m(e " — e7#7) is
a strict subsolution of in the annulus p < |z — y| = r < R, where m is such
that m(e " — e™*) = vy := infj,_,_,v(z) > 0. Since w < v on the boundary of
the annulus then again by the comparison principle, Theorem |3.3.1) w < v in the
entire annulus.

Now let & be a positive number smaller than R — p. In B(z,5) N Q still w < v,
since for |z —y| > R, w < 0 < v; moreover w(xg) = v(xg) = 0. Then w is a test
function for v at zg. But

Asow(zg) + b(x0) - Dw(xo) — |c|sov(x0) > 0,

and
f(zo,v(x0)) + g%)(xg) = f(z0,0) — kme™*F < 0.

This contradicts the definition of v. Finally v cannot be zero on €. O

Similarly we can prove

Proposition 3.3.3. Let Q be a C' domain satisfying (Q1). Assume that b and c are

bounded and continuous in Q and that f(x,0) >0 for all x € 90. If u € USC(R) is

a non-positive viscosity subsolution of (3.3.18)) then either u =0 or u < 0 on €.

For x € 09, let us introduce S(z), the symmetric operator corresponding to the
second fundamental form of 9€) in x oriented with the exterior normal to §2.

Theorem 3.3.4 (Maximum Principle for ¢ < 0). Assume the hypothesis of Propo-
sition . In addition suppose that Q is bounded, ¢ <0, ¢ 0 and r — f(x,r)
is non-decreasing on R. If u € USC(Q) is a viscosity subsolution of (3.3.18) then

u <0 on Q. The same conclusion holds also if ¢ = 0 in the following two cases

(i) Q is a C* domain and for any r > 0 there exists T € OQ such that f(z,r) > 0,
S(x) <0 and (b(z), 7 (T)) > 0;
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(i) maxyepq f(z,7) >0 for any r > 0 and u is a strong subsolution.

Proof. Let u be a subsolution of (3.3.18|) and ¢ # 0. First let us suppose u =
k =const. By definition
c(x)k >0 in Q,

which implies k& < 0.

Now we assume that u is not a constant. We argue by contradiction; suppose
that maxgu = u(xg) > 0, for some z¢ € Q. Define u(z) := u(x) — u(zo). Since
¢ < 0 and f is non-decreasing, @ is a non-positive subsolution of . Then,
from Proposition either u = u(zg) or u < u(xg) on . In both cases we get a
contradiction.

Let us turn to the case ¢ = 0. We have to prove that u cannot be a positive
constant. Suppose by contradiction that u = k. Suppose that  is a C? domain and
let T € 9N be such that S(z) <0, (b(T), 7 (T)) > 0 and f(T, k) > 0. In general, if ¢
is a C? function, Z € 9Q and S(%) < 0, then (D¢(T) — A7 (T), D*¢(T)) € J>T (),
for A > 0 (see [40] Remark 2.7). Hence (=A% (%),0) € J?>Fu(Z). But

f(ja k) - )\<W(§)7 W(f» = f(fa k) —A>0,
for A > 0 small enough, and
—\b(T), 7 (T)) < 0.

This contradicts the definition of w.
Finally if u is a strong subsolution, u = k > 0 and f(Z, k) > 0 for some T € 912,
then the boundary condition is not satisfied at T for p = 0. O

Remark 3.3.5. Under the same assumptions of Theorem but now with f
satisfying f(z,0) < 0 for all z € 99 and with f(z,r) < 0 for » < 0 in (i) and
mingepn f(z,r) < 0 for r < 0 in (ii), using Proposition we can prove the
minimum principle, i.e., if u € LSC(Q) is a viscosity supersolution of then
u >0 on ().

Remark 3.3.6. C? convex sets satisfy the condition S < 0 in every point of the
boundary.

Remark 3.3.7. If c =0 and f = 0 a counterexample to the maximum principle is
given by the positive constants.

3.3.2 The threshold for the Maximum Principle

In this subsection and in the rest of the paper we always assume that € is bounded
and of class C? and that b and ¢ are continuous on €.

Theorem 3.3.8 (Maximum Principle for A < \). Let A < X and let u € USC(Q)
be a wviscosity subsolution of

Axu+b(z) - Du+ (c(z) + Nu=0 in Q
ou (3.3.20)
— =0 on 09,

on

then u < 0 on .
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Corollary 3.3.9. The quantity X is finite.

Proof. It suffices to observe that A < |c|so, since when the zero order coefficient is
¢(x) + |¢|o the maximum principle does not hold. A counterexample is given by the
positive constants. O

In the proof of Theorem [3.3.8 we need the following result which is an adaptation
of Lemma 1 of [28] for supersolutions of the Neumann boundary value problem.

Lemma 3.3.10. Let v € LSC(Q) be a viscosity supersolution of

Acov + b(x) - Dv— B(v(z)) = g(x) in Q

ov

57 = 0 on 0L,

for some functions g, 3 € USC(Q). Suppose that T € Q is a strict local minimum

of v(z) + Clx — T|%e @) | > oL, where T is the radius in the condition (Q22) and

q > 2. Moreover suppose that v is not locally constant around T. Then

—B(v(T)) < 9(T).

Remark 3.3.11. Similarly, if 3, g € LSC(Q2), u € USC(f) is a supersolution, T is
a strict local maximum of u(z) — C|z — Z|%e %@k > 55, ¢ > 2 and u is not locally
constant around T, it can be proved that

—B(u(T)) = 9(T).

Proof of Theorem Let 7 €]\, A[, then by definition there exists v > 0 on
Q bounded viscosity supersolution of

v (3.3.21)

Ao +b(z) - Do+ (c(x) +T)v=0 in
=0 on 0.

om

We argue by contradiction and suppose that u has a positive maximum in Q. As

in [28], we define v’ := supg(u/v) > 0 and w = yv, with v € (0,7") to be determined.
By homogeneity, w is still a supersolution of (3.3.21)). Let 5 € € be such that

w(y)/v(y) = . Since u(y) — w(y) = (v —v)v(y) > 0, the supremum of u — w is
strictly positive, then by upper semicontinuity there exists Z € {2 such that

u(T) — w(Z) = max(u —w) =m > 0.
Q

Clearly u(Z) > w(T) > 0, moreover u(T) < v'v(T) = 7%w(f), from which
_ A
w(T) > ?u(x) (3.3.22)

Fix ¢ > 2 and k > ¢/(2r), where 7 is the radius in the condition (£2), and define
for 7 € N the functions ¢ € C?(Q2 x Q) and ¢ € USC(Q x Q) by

b(z,y) = 2|x e MADHW) () = u(z) — w(y) — ¢z, y).
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Let (z,y;) € Q x  be a maximum point of ¢, then m = ¢(Z,T) < u(z;) — w(y;) —
é(x;,y;), from which

Jles = wil? < (ula) — wlyy) —m)teI 0D < ¢, (3.3.28)

where C'is independent of j. The last relation implies that, up to subsequence, x;
and y; converge to some Z € () as j — +oo. Classical arguments show that

. . _ . _
lim =|z; —y;|?=0, lim wu(z;) = , lim i) = ,
e = il Aim u(zy) =u(z),  lim w(y;) =w(z)

and
u(z) —w(z) =m.

Claim 1 For j large enough, there exist x; and y; such that (xj,y;) is a mazimum

point of P and x; # y;.
Indeed if z; = y; we have

j — xX; X
Y(zj, x) = ulz;) —w(r) — §|35 — e MAETUD) < p(a, 25) = u(zy) — w(ay),
and
j - X X
P(x,x5) = u(x) —w(x;) — 6|a: —xzjlle k(d(@)+d(2))) < P(xj,x5) = ul(z;) —w(xy)).
Then z; is a minimum point for
W(z) = w(x) + %e*kd(xﬂ')\x — xj|te k@)
and a maximum point for
Ux) :=u(x) — ze*l‘”‘d("’:j)|x — gj|le k@),

We first exclude that x; is both a strict local minimum and a strict local maximum.
Indeed in that case, if v and w are not locally constant around z;, by Lemma (3.3.10

(c(zy) + T)w(z;) < (c(z) + MNu(z;).

The same result holds if uw or w are locally constant by definition of sub and
supersolution. The last inequality leads to a contradiction, as we will see at the end
of the proof. Hence z; cannot be both a strict local minimum and a strict local
maximum. In the first case there exist § > 0 and R > J such that
w(zj) = min (w(a:) + l‘l’ — xj|qek(d(xj)+d(w))>
q

s<|a—ajI<R
z€Q

J el adla
= w(y;) + 5|yj — | Te~ MA@ +d))
for some y; # x;, so that (ﬂzj, yj) is still a maximum point for . In the other case,

similarly, one can replace x; by a point y; # x; such that (y;, ;) is a maximum for
1. This concludes the Claim 1.
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Now computing the derivatives of ¢ we get
Dyd(x,y) = jla —y|* 2 AW (5 —y) — ké\if — y|%e MU Dd(z),

and

Dyé(w,y) = —jlw — y|7 2 HADHW) (g ) — L] — yjae @ HAW) Dy(y).
q

Denote p; := D,¢(xj,y;) and r; := —Dy¢(z;,y;). Since z; # y;, p; and r; are
different from 0 for j large enough. Indeed
J - : _
0 < 5laj —yl* tem2h0 < pjl, |rj| < 24]a; — gyl 7, (3.3.24)

for large j, where dy = maxgd(z). Using (3.1.6), if z; € 0 then

. kd(v 1k
(pj, 70 (25)) > jlarj — yj|Te W) (—270 + q) >0,

and if y; € 09 then

1 k
o <'._.qmw»(_)
(rj, 7 (y;)) < jlzj —y;lle ! 7w g <0,

since k > ¢/(2r) and z; # y;. In view of definition of sub and supersolution we
conclude that

tr(o(p))X) + b(x;) - pj + (elz;) + Nule;) 20 if (pj, X) € T Tu(ay),

. —2,—
tr(o(rj)Y) +b(y;) - rj + (cly;) + Tw(y;) <0 if (r;,Y) € J7 w(y;).
Applying Theorem 3.2 of [40] for any € > 0 there exist X;,Y; € S(N) such that
=2, —2,—
(pj, Xj) e J +u(x]~), (rj,Y;) € J7 w(y;) and

1 I 0 X, 0
~(Z+ 1P ) ) ( 07 ) < ( vy ) < D20, 15) +e( Dl )
(3.3.25)
Claim 2 X; and Y} satisfy

X; - X; 0 A
) <q 3.3.26
( 0 —Yj+Yj>—CJ<—I 1>’ (3.3.26)

where (; = Cjlz; — yj\q_2, for some positive constant C independent of 7 and some
matrices Xj, Y; = O(jlz; — y;|?).
To prove the claim we need to estimate D?¢(z;,y;).

D*¢(xj,y;) = §|xj — y;|1D? (e M) FAW;))y 4 p (k)T g §D<m —y;1%)

+ L D[y = 3y11) @ Dl M H0D) KU DL D0, g 0),
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We denote )
A = é‘x] — y;|9D? (e Fd@s)+d(;))y

Ay := De Fd(zj)+d(y))) & %D(|xj — |7 + éDij — D@ D (e Fd@)+d(y;)y

Ay 1= e @)W p2(15 g ja).
q

For A; and A3 we have
. I 0
A1§CJ|93j—yj|q<0 I>,

. _ I -1

Here and henceforth, as usual, the letter C' denotes various constants independent
of j. Now we consider the quantity (As(&,7n), (€,71)) for &, n € RY. We have

(Aa(&.m), (&m) = 2kjla; — ;|92 MAEHWD [ Dd(2;) ® (25 — ;) (n — ), €)
+(Dd(y;) @ (zj — y5)(n — &), m)]
< Cjlz; —y; |7 '€ = nl (€] + Inl)
2 2
S C]|l‘j o yj|q_1 (fj _Uy‘j + (‘5’ ‘ZWD |37j o y]|>

< O |jlas = y317721€ = nl® + jlay =y 7P + )] -

The last inequality can be rewritten equivalently in this way

I -1 I 0
. _9 .
Ay < Cjlay —y;|? ( i, >+Cj|xj—yj|q<0 I)'

Finally if we choose
1

€e=—"
Jlay —y;l9=2

we get the same estimates for the matrix e(D?¢(x;,y;))%. In conclusion we have
2 2 2 . q—2 Il -1
D ¢(zj,y;) + e(D7d(x5,95))" < Cjlxj — yjl I

. I 0
+CJ|$j—yj|q<0 I>’

and (3.3.25)) implies (3.3.26)). The Claim 2 is proved.
Now, multiplying the inequality (3.3.26)) on the left for the non-negative sym-
metric matrix



3.3 The Maximum Principle and the principal eigenvalues 73

taking traces and using (3.1.5) and (3.3.24)), we get

tr(o(p;)(X; — X;)) — tr(o(r;))(Y; — Y;)) < Gtr[(o(pj) — o(r;))?] < |]8)C‘12

<CJ’%_?/J’ \x]—y ‘ 7
J ’xj_y ‘Qq 1

Ipj = rjf?

= Cjlzj —y;l".
Now using that v and w are respectively sub and supersolution we compute
j) +b(z;) - pj
X)) +b(aj) - pj + O (jlaj — ;1)
Y))) +b(x;) - pj + O (jlaj — ;1)
(yg)) (y5) + b(zj) - pj = blys) - 75 + O (Glaj — y;17) -

—(A+clzy))u(z;) < tr(o(pj) X
< tr(o(p;)(X;
< tr(a(r])(

—(T+c¢
The quantity b(x;) - p; — b(y;) - 7; goes to 0 as j — +oo. Indeed, since m > 0 and
w is positive and bounded, the estimate (3.2.7) of Lemma holds for v and w;
using it in (3.3.23)) and dividing by |z; — y;| # 0 we obtain

Ty — |7 < Coeb@a ) < ¢
q

Then by we conclude that the sequences {p;} and {r;} are bounded, so
that, since in addition |p; — ;| < Cjlz; — y;|? — 0 as j — 400, up to subsequence
Dj,Tj — Po as J — —+00.

Hence, sending j — 400 we obtain

(At e(@)u(@) < —(r + c(@)w(?).
If 7+ ¢(Z) > 0, using we get
~(A+c(@)u(E) < —(r+ c@)%u(z),

-
- > |¢|s, We obtain a
’Y/

-
1

2

and taking ~ sufficiently close to 4/ in order that

contradiction. Finally if 7 + ¢(Z) < 0 we have

—(A+c(@)u) < = (7 + c@)w(z) < = (7 + c(2))u(z),
once more a contradiction since \ < 7. O

Proof of Lemma [3.3.10. Without loss of generality we can assume that T = 0.
Since the minimum is strict there exists a small § > 0 such that

v(0) < v(z) + Clz|%e @) for any z € Q, 0 < |z| <.

Since v is not locally constant and ¢ > 1 for any n > §~! there exists (t,,2,) €
B(0,2)%n Q° such that

V(tn) > v(z0) + Clzn — ty|le ).
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Consequently, for n > 6~ the minimum of the function v(z) + C|z — t,|%e~**) in
B(0,8) N Q is not achieved on t,. Indeed

min _(v(z) + Clz — t,|%e @) < v(2,) + Clzn — ta|%e ) < u(t,).
|| <8, zeQ

Let y, # t, be some point in B(0,§) NQ on which the minimum is achieved. Passing
to the limit as n goes to infinity, ¢, goes to 0 and, up to subsequence, ¥, converges
to some y € B(0,5) N Q. By the lower semicontinuity of v and the fact that 0 is a
local minimum of v(z) + C|z|%e*¥*) we have

v(0) < v(y) + Cly|?e W < lim inf(v(yn) + Clyn| e W),

and using that v(0) 4 C|t,|7%e7*O) > y(y,,) + Cly, — tn|7e W) one has

0(0) > limsup(v(yn) + Clyn|7e~400)).

n——4oo

Then
v(0) = v(y) + Cly|le W) = hl—? (v(yn) + Clyn|%eFdwn)y.

Since 0 is a strict local minimum of v(z) 4+ C|z|%e*¥®) the last equalities imply
that y = 0 and v(y,,) goes to v(0) as n — +oo. Then for large n, y,, is an interior
point of B(0, ) so that the function

o) = vgn) + Ol — taloe™ ) _ Gl — ] HE
is a test function for v at y,. Moreover, the gradient of ¢
Dy(x) = —Cqla — t,|972e7 @) (& — ) + kC|x — t,|7%e @) Dd(z)
is different from 0 at z = y,, for small J, indeed
[D@(yn)| = Clyn—tal " e W) (g—klyn—ta]) = Clyn—ta|* e W) (q—2k6) > 0.

Using (3.1.6)), if y, € 02 we have

(Dp(un), T (w)) < Clun —tal? (5~ ) <0

since k > ¢/(2r). Then we conclude that

tr (a(Dp(yn)) D0 (yn) ) + b(yn) - Dp(yn) — B(v(yn)) < glun)-

Observe that D%¢(y,,) = |yn — tn|? 2 M, where M is a bounded matrix. Hence, from
the last inequality we get

Colyn — ta|?% = B(v(yn)) < 9(yn),

for some constant Cy. Passing to the limit, since 3 and g are upper semicontinuous
we obtain

—5(v(0)) < 9(0),
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which is the desired conclusion. O

We conclude sketching the proof of Theorem [3:3.1]
Proof of Theorem Suppose by contradiction that maxg(u —v) =m > 0.
Since u < v on the boundary, the supremum is achieved inside 2. Let us define for
j € N and some q > 2

bz, ) = u(@) — o(y) — ‘Qw P

Suppose that (x;,y;) is a maximum point for ¢ in 0°. Then |zj—y;| — 0asj — +oo
and up to subsequence z;,y; — T, u(x;) — u(T), v(y;) — v(T) and jlz; —y;|? — 0
as j — +o00. Moreover, T is such that «(Z) — v(Z) = m and we can choose x; # y;.
Recalling by Remark that the estimate holds in €2, we can proceed as
in the proof of Theorem to get

—c(T)u(T) < —c(T)v(T).

This is a contradiction since ¢(Z) < 0. O

3.3.3 The Maximum Principle for ¢(z) changing sign: an example.

In the previous subsections we have proved that A + b(z) - D + ¢(x) with the
Neumann boundary condition satisfies the maximum principle if ¢(z) < 0 or without
condition on the sign of ¢(z) provided A > 0. In this subsection we want to show
that these two cases do not coincide, i.e., that there exists some ¢(z) which changes
sign in © such that the associated principal eigenvalue X is positive. To prove this,
by definition of ), it suffices to find a function ¢(x) changing sign for which there
exists a bounded positive supersolution of
{Aoov +b(x) -Dv+(c(z)+A)v=0 in Q

ov (3.3.27)

— =0 on 01,

on
for some A > 0. For simplicity, let us suppose that b = 0 and 2 is the ball of center
0 and radius R. We will look for ¢ such that:

c(x) <0 ifR—e<|z|]<R
clr)<—p ifp<|z]<R—c¢ (3.3.28)
clx) < By if |z < p,

where 0 < p < R — € and €, 31, 02 are positive constants. Remark that in the ball of

radius p, ¢(x) may assume positive values. Following [97], it is possible to construct
a supersolution of ([3.3.27) if € is small enough and

k2e—kp

k 2k _
Z(R—p)+m+1—6 kp

B2 <

)

for some k£ > 0. From the last relation we can see that choosing k = % the term
on the right-hand side goes to +o0o as p — 0T, that is, if the set where co(x) is
positive becomes smaller then the values of ¢o(z) in this set can be very large. On
the contrary, for any value of k, if p — R~ then (35 goes to 0. Finally for any k if
B1 — 07, then again (32 goes to 0.
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3.4 Some existence results

This section is devoted to the problem of the existence of a solution of

5)73) 0 on 9. (3.4.29)
on

The first existence result for is obtained when A\ = 0 and ¢ < 0, via Perron’s
method. Then, we will prove the existence of a positive solution of when ¢
is non-positive and A < X (without condition on the sign of ¢). These two results will
allow us to prove that the Neumann problem is solvable for any right-hand
side if A < A. Finally, we will prove the existence of a positive principal eigenfunction
corresponding to )\, that is a solution of when g =0 and A = \.

Comparison results guarantee for the uniqueness of the solution when
c<0and when A < Xand g <0 or g > 0.

{Aoou +b(x) - Du+ (c(z) + N)u=g(z) in Q

Theorem 3.4.1. Suppose that ¢ < 0 and g is continuous on Q. If u € USC(Q) and

v e LSC(2) are respectively viscosity sub and supersolution of

A+ b(x) - Du+ c(x)u=g(x) in Q
ou (3.4.30)
_— = 0 on 89,
on

with u and v bounded or v > 0 and bounded, then u < v on Q. Moreover (3.4.30)

has a unique viscosity solution.

Proof. We suppose by contradiction that maxg(u — v) = m > 0. Repeating the
proof of Theorem taking v as w, we arrive to the following inequality

—c(Z)u(z) < —¢(z)o(2),

where Z € Q is such that u(Z) —v(Z) = m > 0. This is a contradiction since ¢(z) < 0.

The existence of a solution follows from Perron’s method of Ishii, see e.g. [40],
and the comparison result just proved, provided there is a bounded subsolution and
a bounded supersolution of . Since ¢ is negative and continuous on Q, there
exists cg > 0 such that c(z) < —¢y for every z € Q. Then

9l ~9leo
Uy = — , U9 =
Co Co

are respectively a bounded sub and supersolution of (3.4.30)).
Define

u(z) := sup{p(z)|u1 < ¢ < uy and @ is a subsolution of ([3.4.30)) },

we claim that u is a solution of (3.4.30)). We first show that the upper semicontinuous
envelope of u defined as

u*(2) = lim sup{u(y) : y € Qand |y — x| < p}
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is a subsolution of (3.4:30). Indeed if (p, X) € J*Tu(xo) and p # 0 then by the
standard arguments of the Perron’s method it can be proved that tr(o(p)X) + b(zo) -
p+c(zo)u(zo) > g(xo) if o € Q and (—tr(o(p)X) —b(zo) - p — c(xo)u(zo) + g(z0)) A
<p, %}({L‘O» < 0if 2y € 09.

Now suppose u* = k in a neighborhood of o € Q. If 2y € 9Q clearly u* is
subsolution at zg. Assume that x( is an interior point of 2. We may choose a
sequence of subsolutions (¢, ), and a sequence of points (z,), in §2 such that z,, — x¢
and ¢y (x,) — k. Suppose that |z, — xg| < a,, with a,, decreasing to 0 as n — +oc.
If, up to subsequence, ,, is constant in B(xg, a,,) for any n, then passing to the limit
in the relation c(xy,)pn(xn) > g(zn) we get c(xo)k > g(xo) as desired. Otherwise,
suppose that for any n ¢, is not constant in B(zg, a,). Repeating the argument
of Lemma we find a sequence {(tn,¥n)}nen C Q% and a small § > 0 such
that [t — zo| < an, |yn — w0| < 3, th # Yn, Pn(z) — ‘ﬁ_ tal? < @on(Yn) — [yn — tal?
for any x € B(xzg,0), with ¢ > 2 and u* = k in B(xz,d). Up to subsequence
Yn — y € B(x0,6) as n — +00. We have

k= lim (¢n(zn) — [zn — ta]?) < lminf(en(yn) — [yn — tal?)
n—-+0o00

n—-4o0o

< limsup(@n(yn) = lyn — tnl?) <k — |y — zol”.
n—-+00
The last inequalities imply that y = xg and ¢, (y,) — k. Then, for large n, y,
is an interior point of B(xo,d) and ¢n(z) := ©n(yn) — |yn — tal? + |z — t,]7 is
a test function for ¢, at y,. Passing to the limit as n — +oo in the relation
Acodn(yn) +0(yn) - Ddn(yn) + c(yn)Pn(yn)) = 9(yn), we get again c(zo)k > g(zo).
In conclusion u* is a subsolution of . Since u* < wug, it follows from the
definition of u that u = u*.
Finally the lower semicontinuous envelope of u defined as

ug(x) 1= h?ol inf{u(y) :y € Qand |y — x| < p}
p
is a supersolution. Indeed, if it is not, the Perron’s method provides a viscosity
subsolution of ([3.4.30]) greater than u, contradicting the definition of w. If u, = k in
a neighborhood of xg € Q and ¢(x¢)k > g(x) then for small § and p, the subsolution
is
max{u(z), k + % —8lz —wo?} if |7 — z0| < p,
us p(x) = .
u(x) otherwise.

Hence u, is a supersolution of and then, by comparison, u* = u < wu,,
showing that u is continuous and is a solution.

The uniqueness of the solution is an immediate consequence of the comparison
principle just proved. O
Theorem 3.4.2. Suppose g € LSC(Q), h € USC(Q), h <0, h < g and g(x) > 0 if
h(z) = 0. Let u € USC(Q) be a viscosity subsolution of and v € LSC(Q)
be a bounded positive viscosity supersolution of with g replaced by h. Then
u <wv on .

Remark 3.4.3. The existence of a such v implies A < \.
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Proof. It suffices to prove the theorem for h < g. Indeed, for [ > 1 the function v
is a supersolution of with right-hand side [h(x) and by the assumptions on
h and g, Ih < g. If u < [v for any [ > 1, passing to the limit as [ — 17, one obtains
u < v as desired.

Hence we can assume h < g. By upper semicontinuity maxﬁ(h —g)=-M<0.
Suppose by contradiction that u > v somewhere in €2. Then there exists 7 € 2 such
that

— @ = max u()
v(7)  zen v(@)

> 1.

Define w = v for some 1 < v < +'. Since h < 0 and v > 1, vh < h and then
w is still a supersolution of (3.4.29)) with right-hand side h. The supremum of
u — w is strictly positive then, by upper semicontinuity, there exists Z €  such

that u(T) — w(¥) = maxg(u —w) > 0. We have u(Z) > w(Z) and w(z) > %u(f)
Repeating the proof of Theorem [3.3.8] we get

9(z) = A+ c(2)u(®) < h(z) — (A +c(2)w(z),

where 7 is some point in { where the maximum of u — w is attained. If A+ ¢(z) < 0,
then

—(A+c(@)u@) < h(Z) - g(z) — (A +c(2)w(z) < (A +c(2))u(z),

which is a contradiction. If A 4+ ¢(z) > 0, then
— _ — — Y
—(A+c(@)u(z) < (@) —g(z) - (A + c(z))?u(z).
If we choose v sufficiently close to 4 in order that

M
A+ ¢|oo (7 — 1) maxu > ——,
ol 0 2

we get once more a contradiction. O

Theorem 3.4.4. Suppose that A < X, ¢ <0, g # 0 and g is continuous on Q, then
there exists a positive viscosity solution of (3.4.29). If g < 0, the solution is unique.

Proof. We follow the proof of Theorem 7 of [28§].

If A < —|c| then the existence of the solution is guaranteed by Theorem [3.4.1]
Let us suppose A > —|c| and define by induction the sequence (uy,), by up =0
and uy1 as the solution of

{Aoounﬂ +0(z) - Dupg1 + (c(z) — |¢loo = Dttpy1 =9 — A+ |¢|oo + Dup, in Q2

Oun_)ﬂ =0 on 0f),
on

which exists by Theorem By the comparison principle, since g < 0 and g #Z 0
the sequence is positive and increasing.
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We claim that (uy), is also bounded. Suppose that it is not, then dividing by
|tn+1|oo and defining v, := —“2— one gets that v,,41 is a solution of

‘un|oo

AsoVpt1 + b(x) - Dupyr + (c(z) — |¢)oo — 1)Unt1
— (At Coo + 1) in Q

|un+1|oo

= Tuntiloo

Ovni1 _ on 09,

on

By Corollary (vn)n converges to a positive function v with |v|s = 1, which
satisfies

Asv + b(x) - Dv + (e(x) + N)v
= O\t oo+ (L -k >0 in @

v
o on 09,
on
where k := lim,, | |u|ui‘1°|° < 1. This contradicts the maximum principle, Theorem

B.3.38

Then (uy, )y is bounded and letting n go to infinity, by the compactness result,
the sequence converges to a function u which is a solution. Moreover, the solution is
positive on Q by the strong minimum principle, Proposition m

If g < 0, the uniqueness of the solution follows from Theorem [3.4.2] 0

Remark 3.4.5. Clearly, since the operator A, is odd, by Theorem there
exists a negative solution of (3.4.29) for A < A and g > 0, g # 0, which is unique if
g>0.

Theorem 3.4.6. Suppose that A < X and g is continuous on Q, then there exists a

viscosity solution of (3.4.29)).

Proof. If g = 0, by the maximum principle the only solution is © = 0. Let us
suppose g = 0. Since A < A by Theorem there exist vy positive viscosity
solution of (3.4.29) with right-hand side —|g|oo and ugp negative viscosity solution of

(3.4.29) with right-hand side |g|o.

Let us suppose A + |¢|oc > 0. Let (uy,), be the sequence defined in the proof of
Theorem with u; = ug, then by comparison Theorem we have ug = u; <
ug < ... <wvg. Hence, by the compactness Corollary [3.2.4] the sequence converges to
a continuous function which is the desired solution. O

Theorem 3.4.7 (Existence of principal eigenfunctions). There exists ¢ > 0 on Q
viscosity solution of

{Aooqs +b(x) Do+ (c(x) +N)p=0 in Q

%:0 on Of).

Moreover ¢ is Lipschitz continuous on §2.

Proof. Let A\, be an increasing sequence which converges to A. Let u, be the
positive solution of (3.4.29) with A = A, and ¢ = —1. By Theorem the
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sequence (uy)n is well defined. Following the argument of the proof of Theorem
8 of [28], it can proved that it is unbounded, otherwise one would contradict the
deﬁnition of X. Then, up to subsequence \un\oo — +00 as n — 400 and defining
Un = A | one gets that v, satisfies with A =\, and g = —Tal= ‘ . Then
by Corollary [3:2.4] we can extract a Subsequence converging to a positive functlon ¢
with |¢|oo = 1 which is the desired solution. By Theorem [3.2.1] the solution is also
Lipschitz continuous on €. O

3.5 A decay estimate for solutions of the evolution prob-
lem

In this section we want to study the asymptotic behavior as ¢ — +oo of the solution
h(t,x) of the evolution problem

ht = Axoh + ¢(x)h  in (0,+00) x Q

gﬁ =0 on [0, +00) x OS2 (3.5.31)
n

h(0,x) = ho(x) for z € Q,

where hg is a continuous function on Q. As in [80] and in [8I] we use the semi-
continuous extensions of the function (p, X) — tr(o(p)X) to define the viscosity
solutions of (3.5.31). For X € S(N), let us denote its smaller and larger eigenvalue
respectively by m(X) and M (X), that is

m(X) := ‘II|11H<X€ €,

M (X) 1= max(XE,€).

Definition 3.5.1. Any function u € USC([0, +00) x Q) (resp., u € LSC([0, +00) x
Q) ) is called viscosity subsolution (resp., supersolution) of (3.5.31)) if for any x € Q,
u(0,2) < ho(z) (resp., u(0,z) > ho(x)) and if the following conditions hold

(i) For every (to, o) € (0,+00) x Q, for all p € C%([0,4+00) x Q), such that u— @

has a local mazimum (resp., minimum) at (to,xo), one has

ot(to, zo) < Asop(to, zo) + c(xo)u(to, zo) (resp., >) if Do(to, o) # 0,
w1 (to, 20) < M(D%*p(to,x0)) + c(x0)u(to, o) if Do(to, o) =0
(resp., wi(to, m0) = m(D?*p(to, x0)) + c(xo)u(to, xo))-

(i) For every (to,xo) € (0,+00) x 99, for all ¢ € C?([0,+00) x Q), such that
u— ¢ has a local mazimum (resp., minimum) at (tg,xo) and De(tg, zo) # 0,
one has

(e (to, m0) — Ascp(to, m0) — c(wo)ulto, z0)) A (De(to, o), T (x0)) < 0.
(resp.,

(e (to, m0) — Aocip(to, mo) — c(wo)u(to, z0)) V (Dp(to, o), T (x0)) > 0.)
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Remark that if (g, o) € (0, +00) x 92 and Dp(to,x9) = 0, then the boundary
condition is satisfied.

We will show that if the principal eigenvalue of the stationary operator associated
to is positive, then h decays to zero exponentially and that the rate of the
decay depends on it. Let A and v be respectively the principal eigenvalue and a
principal eigenfunction, i.e., v is a positive solution of

Asv+ (c(z) +A)v=0 inQ
ov
ﬁ == O on 0Q

Proposition 3.5.1. Let h € C(Q x [0,+00)) be a solution of (3.5.31) then

sup

_ , 3.5.32
s ST N ey (8.5.32)

where hy = max{hg,0} denotes the positive part of h.

Proof. It suffices to prove that, fixed A < A

At +
sup h(t,z)e < sup hg (m)’
[0,T)x$ v(z) o v(r)
for any T' > 0. This implies that
At +
sup h(t,x)e < sup hg (m)y
[0,T)x$ v(x) o v(r)

for any T > 0 and consequently (3.5.32). Let us denote H(t,z) = h(t,z)e, it is
easy to see that H(t,x) satisfies

H, = AxH+ (c(z) + N)H in [0, 400) x Q

gli =0 on [0, +00) x 9N (3.5.33)
n
H(0,z) = ho(x) for x € Q.

Suppose by contradiction that there exists T' > 0 such that

h(t At h+ B
,)/ i= sup & > sup 0 (:E) =:h>0. (3.5.34)
nr)xq ) o v(z)
Let us denote w = yv, where B
h<~y<+
and + is sufficiently close to 4" in order that
pERED)
T > |¢oo- (3.5.35)
5

Since v < 7/, the function H — w has a positive maximum on [0, 7] x €.



82 3. The infinity-Laplacian

Fixq>2 k> 2% and € > 0 small, for ;7 € N we define the function

(T L g2 e k@A) €
o(t..55) = (Lo =yl + Jlt o) b,

and we consider the supremum of

H(t,l’) - U)(y) - ¢(t7x7 S)y)

over ([0,T) x Q)2. Let (t;,z;,5;,y;) be a point in (Q x [0,7'))? where the maximum
is attained. From

H(tj, xj) —w(y;) — o(t), x5, t5,y5) < H(tj, x5) —w(yy) — o(ts, x5, 55,95)

we deduce that
tj = Sj.

Let (t,Z) € [0, T[xQ be such that H(t,Z) — w(Z) =1 > 0, then for € small enough

we have

L HGE#) —w(@) - C € J —h(d(z;)+d(y;))
gH(t,x)—w(x)—ﬁgH(tj,xj)—w(yj)—7—7|xj—yj|qe 3T

Since 75 — +o00 as t T T, the previous inequality implies that, up to subsequence

(tj,xj,y5) — (1,7, T) as j — 400 with £ < T and that

H(t,z) —w(z) > 0. (3.5.36)
Moreover .
i J =,
and from we deduce that
w(E) > L H (). (3.5.37)

=2

Finally, since v > h, it is £ > 0. Hence for j large enough, 0 < t; <T.
As in Theorem [3.3.8] the following holds true.
Claim For j large enough, we can choose xj # y;.
Indeed, suppose that x; = y;, then (¢, ;) is a maximum point for

U(t,z) = H(t,x) — TL—t — e~ kd(z;) <f1‘x — ] + %ﬁ _ tj|2> ¢ k(@)

and a minimum point for

W(t,z) = w(x) + "4 (‘Z]]a; — gl + 2t - tjp) o Hd(z).

We prove that (t;,x;) is not both a strict local maximum and a strict local

minimum. Indeed, in that case, if H(t,z) — 7% is not locally constant around
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(tj,x;), following the proof of Lemma [3.3.10, we can construct sequences (ty, Zpn)n,
(Sn, Yn)n converging to (tj, ;) as n — 400, such that (t,,2n) # (Sn, yn) and

B e L Al 2 G W ) 4

p(t,z) :=C ( q + 9 € T (8n>Yn)
€ ’yn_xn| n = ta? o kd(
- C (yn)
T_Sn < q
is a test function for H(t,z) at (s, yn), where C' = je %= If y,, € 9Q, then
Eo1 k

D ny yn w n > T 5 n - nq *n_tnz .
(D5 3). T (0)) 2 €| (= 57 ) 12 =l + s = 7] > 0

Then Dy(sp,yn) # 0 and by definition of subsolution

€ _
m + Ce kd(yn)(sn —tn) < Ao (@(sn:yn)) + (c(yn) + A H ($n; yn)-
n
If y,, is an interior point and Dg(sy,yn) # 0, then again the previous inequality
holds true, otherwise if D(sy,,y,) = 0, we have

T gz O s 1) <MD p(sn,50) + (elyn) + N H (s, 9n)

Passing to the limit as n — +o00, from both the previous relations we get
€
T—1,2 < (c(z;) + A H(t5, x;5).
By definition of subsolution, we get the same inequality if H(t,z) — 7= is locally
constant around (;, ;).
Proceeding in the same way, if either w is locally constant around z; or not,
since (t;,x;) is a strict local minimum of W (¢, x), we get

(c(xj) + Mw(z;) <O0.

Then, passing to the limit as j — 400, we finally obtain
(c(@) + Nw (@) < ﬁ < (ce(T) + NH(L,7), (3.5.38)
which contradicts (3.5.35)), (3.5.36|) and (3.5.37)).
Hence (t;,x;) cannot be both a strict local maximum and a strict local minimum.
In the first case, there exists (s;,y;) # (tj, ;) such that
€ i J —k(d(z;)+d(y;
H(sj,y;) — w(z;) = 7 5 (q!%’ — il + 5t = Sj|2> e Mz +lw))
€

As before we get that s; = t;, then x; # y; and this concludes the claim.

From the claim we deduce that D,¢(tj,z;,t;,y;) and Dy¢(tj, x;,t;,y;) are
different from 0. Moreover there exist X;,Y; € S(N) satistying (3.3.26) such
that ((T_et].)Qa $¢(t]7x]7 jay]) ) 7)2 +H(t],.’1}]) and ( yqs(tjaxjatjay])ayj) €
JQ’*w(yj). Now we can proceed as in the proof of Theorem m to obtain (3.5.38)|)

and hence to reach a contradiction.
O
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Homogenization of first order
Hamilton-Jacobi equations
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Chapter 4

The Peierls-Nabarro model for
dislocation dynamics

In this chapter we are concerned with a non-local Hamilton-Jacobi equation describing
dislocation dynamics. We investigate the limit as ¢ — 0 of the solution u€ of:

€ €’

Ot = Tiluc(t, )] - W' () + o (L) in RY xRV (4.0.1)
u (0, 2) = uo(z) on RY,

where Z; is an anisotropic Lévy operator of order 1, defined on bounded C?- functions
for r > 0 by

Il[U](a:):/ (U(x—i—z)—U(a:)—VU(a:)-z)Z‘i,Hg <Z> dz

|2|<r |2|

+ (U(x—l—z)—U(x))’z:]{[Hg(Z)dz,

ol [El
where the function g satisfies
(H1) ge C(SN71), 9> 0;
(H2) 3rg > 0 such that

o o { e (27) - meene (50 )
co:= in min{ ——g | — |, g

e€l0,)N J{|z|>ro}n{|z-+el>ro} 2NN 2]/ 7 |2 4+ e N7\ [z + e
On the functions W, ¢ and ug we assume:

(H3) W € CHY(R) and W (v + 1) = W(v) for any v € R;

(H4) o € COYRT x RY) and o(t + 1,2) = o(t,z), o(t,z + k) = o(t,z) for any
ke ZN and (t,x) € Rt x RY;
(H5) ug € W22(RYN).

We prove that the limit u° of u¢ as € — 0 exists and is the unique solution of the
homogenized problem

O =H(Vyu, Tiu(t,”)])) in R xRN (4.0.2)
u(0, ) = uo(x) on RY, B

87

dz > 0.
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for some continuous function H usually called effective Hamiltonian.

Notation.
It is convenient to introduce the singular measure defined on RV \ {0} by

1 z
p(dz) = WQ <\z|> dz = po(2)dz,

and to denote

I'Ual= [ (Ua+2) = U) - VU() - 2)n(d2).

|z|<r

Ul = [ U+ 2) - Ula)uldz),

|z|>r
TU,z) =T, [U, 2] + 2" [U, ).

Sometimes when 7 = 1 we will omit r and we will write simply Z{ and Z?.
See the Appendix for further notations used in this chapter.

4.1 Main results

As usual in periodic homogenization, the limit equation is determined by a cell
problem. In our case, such a problem is for any p € RY and L € R the following:

{)\+8TU:Zl[U(T7-)]+L—W’(U+)\T+p’y)+0'(7'ay) in Rt xRV (4.1.3)

v(0,y) =0 on RV,

where A = A(p, L) is the unique number for which there exists a solution of (4.1.3)
which is bounded on RT x R¥. In order to solve (#.1.3)), we show for any p € R
and L € R the existence of a unique solution of

{@w =Tw(r, ) +L-W(w+p-y)+o(r,y) in RFxRY (4.1.4)

w(0,y) =0 on RV,
and we look for some A\ € R for which w — A7 is bounded. Precisely we have:

Theorem 4.1.1 (Ergodicity). Assume (H1)-(H5). For L € R and p € RY, there
exists a unique viscosity solution w € Cy(RT x RN) of and there exists a
unique A € R such that w satisfies: @ converges towards A as T — +0o0, locally
uniformly in y. The real number X is denoted by H(p,L). The function H(p,L) is

continuous on RN x R and non-decreasing in L.

With the aid of the bounded solution of (4.1.3)), usually called corrector, we
prove the convergence of the sequence u¢ to the solution of (4.0.2)).

Theorem 4.1.2 (Convergence). Assume (H1)-(H5). The solution u¢ of (4.0.1)
converges towards the solution u® of ([4.0.2) locally uniformly in (t,x), where H is

defined in Theorem [{.1.1].



4.2 Results about viscosity solutions for non-local equations 89

4.2 Results about viscosity solutions for non-local equa-
tions

The classical notion of viscosity solution can be adapted for Hamilton-Jacobi equa-
tions involving non-local operators, see for instance [12]. In this section we state
comparison principles, existence and regularity results for viscosity solutions of

(4.0.1) and (4.0.2)), that will be used later in the proofs.

4.2.1 Definition of viscosity solution

We first recall the definition of viscosity solution for a general first order non-local
equation with associated an initial condition:

{ut = F(t,z,u, Du,T1[u]) in RT xRN (4.2.5)

u(0,2) = up(x) on RV,
where F(t,z,u,p, L) is continuous and non-decreasing in L.

Definition 4.2.1 (r-viscosity solution). A function u € USCy(RT x RY) (resp.,
u € LSCy(RT x RY)) is a r-viscosity subsolution (resp., supersolution) of if
u(0,2) < (ug)*(x) (resp., w(0,z) > (uo)«(x)) and for any (to, o) € RT x RN, any
7€ (0,t9) and any test function ¢ € C*>(RT x RY) such that u — ¢ attains a local
mazimum (resp., minimum,) at the point (to,zo) on Q7 (to, zo), then we have

B (to, x0) — F(to, zo, u(to, T0), Vad(to, 0), I, [d(to, -), xo] + L3 [ulto, ), z0]) < 0
(resp., > 0).

A function u € Cy(RT x RN) is a r-viscosity solution of (#.2.5)) if it is a r-viscosity
sub and supersolution of (4.2.5)).

It is classical that the maximum in the above definition can be supposed to be
global and this will be used later. We have also the following property, see e.g. [12]:

Proposition 4.2.1 (Equivalence of the definitions). Assume F(t,x,u,p, L) continu-
ous and non-decreasing in L. Let v >0 and v’ > 0. A function u € USCy(RT x RY)
(resp., u € LSCy(RT x RYN)) is a r-viscosity subsolution (resp., supersolution) of

([4.2.5)) if and only if it is a r'-viscosity subsolution (resp., supersolution) of (4.2.5)).

Because of this proposition, if we do not need to emphasize r, we will omit it
when calling viscosity sub and supersolutions.

4.2.2 Comparison principle and existence results

In this subsection, we successively give comparison principles and existence results
for (4.0.1) and (4.0.2)). The following comparison theorem is shown in [81] for more
general parabolic integro-PDEs.

Proposition 4.2.2 (Comparison Principle for (4.0.1)). Consider u € USCy(R™ x
RN) subsolution and v € LSCy(RT x RN) supersolution of ([#.0.1), then u < v on
R x RV,
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Following [81] it can also be proved the comparison principle for (4.0.1)) in
bounded domains. Since we deal with a non-local equation, we need to compare the
sub and the supersolution everywhere outside the domain.

Proposition 4.2.3 (Comparison Principle on bounded domains for (4.0.1))). Let Q be
a bounded domain of RT x RN and let u € USCy(R* x RY) and v € LSCy(RT x RY)

be respectively a sub and a supersolution of

€ t
O = Tu[u(t, )] — W' (“) bo ( w)
m Q. If u < v outside 2, then u <wv in Q.

Proposition 4.2.4 (Existence for (#.0.1))). For e > 0 there exists u® € Cp(RT x RV)
(unique) viscosity solution of (4.0.1). Moreover, there exists a constant C > 0
independent of € such that

|u(t,x) — up(z)| < Ct. (4.2.6)

Proof. Adapting the argument of [65], we can construct a solution by Perron’s
method if we construct sub and supersolutions of . Since uy € W2, the two
functions - (t,x) := ug(x) T Ct are respectively a super and a subsolution of
for any € > 0, if

C = D|luollz,00 + [W'lloo + ll]loo,

with Dy depending on the dimension N. By comparison we also get the estimate
(14.2.6]). O

We next recall the comparison and the existence results for (4.0.2)).

Proposition 4.2.5 ([68], Proposition 3). Let H : RN x R — R be continuous
with H(p,-) non-decreasing on R for any p € RY. If u € USCy(RT x RY) and
v € LSCy(RT xRN are respectively a sub and a supersolution of @ , thenu <wv
on RT x RN. Moreover there exists a (unique) viscosity solution of @

In the next sections, we will embed the problem in the higher dimensional space
Rt x RN¥*! by adding a new variable zx,; in the equations. We will need the
following proposition showing that sub and supersolutions of the higher dimensional
problem are also sub and supersolutions of the lower dimensional one. This in
particular implies that the comparison principle between sub and supersolutions
remains true increasing the dimension.

Proposition 4.2.6. Assume F(t,xz,xn+1,U,p, L) continuous and non-decreasing
in L. Suppose that U € LSCy(RT x RN*L) (resp., U € USCy(RT x RNT) 4s q
viscosity supersolution (resp., subsolution) of

U= F(tv Ly, TN+1, U,D,U, 1y [U(t> K J,‘N+1)]) in RY x RN+17
then, for any xy4+1 € R U is a viscosity supersolution (resp., subsolution) of

U= F(t,z,xn1, U, DU TU(®, - xng1)]) in RY x RY,
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Proof. We show the result for supersolutions. Fix % ; € R. Let us consider a
point (tg, zg) € RT x RV and a smooth function ¢ : R* x RY — R such that
U(t,:c,:n(])VH) —(t,x) > U(to,xo,:r(])vH) —(to,zo) =0 for (t,x) € Qrr(to, zo).
We have to show that
Bup(to, o) > Fto, xo, 241, Ulto, 0, 241), Del(to, 20), It [ (to, -), o]
+I7[U(to, -, 2y 41)s 0))-

Without loss of generality, we can assume that the minimum is strict. For € > 0 let
e : RT x RV*1 5 R be defined by

1
¢€(t7x7xN+1) = QO(t,CL‘) - E|xN+1 - 955)\/+1’2~

Let (te, e, 2%,1) be a minimum point of U — ¢, in Qﬂr(to,xg,:c?v_ﬂ). Stan-
dard arguments show that (t.,z.,z%,;) — (to,:l)g,fl)?v+1) as € — 0 and that
lime o Ul(te, Te, T4 q) = U(to,:z:o,:z:?v+1). In particular, (te, e, 2%,) is internal
to Q- (to, xo, x(])VH) for € small enough, then we get

Op(te,xe) > F(te, xe, Ulte, e, 1), Datplte, JJe)azll [p(te, ), 1‘6]+I12[U(t6, S TN11)s Te])

(4.2.7)
By the Dominate Convergence Theorem lim, o Z{[¢(te, -), zc] = Z1[p(to, -), T0]; by
the Fatou’s Lemma and the convergence of U(lc, ze, 2%, ) to U(to,wo,xg)\,ﬂ), we
deduce that

I%[U(to, ) :C(]]\H—l)’ I‘o] < hrgl_}élfIlZ[U(tev *y x?\f—l—l)a xﬁ]'

Then, passing to the limit in (4.2.7)) and using the continuity and monotonicity of
F', we get the desired inequality. O

4.2.3 Holder regularity

In this subsection we state and prove a regularity result for sub and supersolutions
of semilinear non-local equations.

Proposition 4.2.7 (Holder regularity). Assume (H1) and let g1, go : Rt xRN xR —
R be bounded functions. Suppose that u € C(Rt x RN) and bounded on Rt x RN is
a viscosity subsolution of

O = T [u(t, )] + g1(t,z,u) in RY x RV

u(0,2) =0 on RN,

and a viscosity supersolution of

O = Ty [u(t, )] + ga(t,x,u) in RT x RN
u(0,2) =0 on RN,

Then, for any 0 < a < 1, u € C2(RT x RY) with < u >2< C, where C depends on
[ulloss lg1llee and |g2]loc-
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Proof.

Suppose by contradiction that u does not belong to C¢(R™ x RM). Let u& and
e, be respectively the double-parameters sup and inf convolution of u in Rt x RV,
i.e.

/ 1 1
)= s (ulsy) - gole—uf - 5ot - 7).
(5,y)ERT xRN 2¢ 2¢

()=  inf (< LI >2)
Ue ¢ X)) = 1n uls — | — — — S .
e (s,y)ERT xRN Y 2¢ y 2¢

Then u*¢ is semiconvex and is a subsolution of

s = T [u (t,)] + ¢ (,z) in (o, +o0) x RY
and ue ¢ is semiconcave and is a supersolution of

Orcr = Taluee (1, )] + 95 (h,@) i (ter, +00) x RY,

where to — 0 as € — 0 and gi’el and gg’gl are bounded functions such that g; e (t,x) —
gi(t,z,u(t,z)) as e, — 0, Hgf’E/Hoo = |lgilloo, i = 1,2, see e.g. [12]. Let us consider
smooth functions ¥ (¢) and 9 (x) with bounded first and second derivatives such
that ¢1(t) — 400 as t — 400, Pa(x) — +00 as |z| — 400 and there exists Ky > 0
such that |12(z)| < Ko(1 4+ /). Then, for any K > 0 and € and § small enough,
the supremum of the function u®¢ (¢, 1) — Ue o (t, 22) — P(t, 21, 22) on RT x RV
where ¢(t,x1,x2) = K|x1 — 22| + B1(t) + Bp2(x1), is positive and is attained at
some point (£,71,7T2) € (to, +00) x RN with T # T». Remark that

|71 — Ta| < K

1
(2 SUD (¢, z)eR+ xRN u(t, )| ) °
In order to apply the Jensen’s Lemma, see e.g. Lemma A.3 of [40], we have to
transform (7,71, Z2) into a strict maximum point. To do so, we consider a smooth
bounded function h : R — R, with bounded derivatives, such that h(0) = 0 and
h(s) > 0 for s > 0 and we set 0(¢, x1,z2) = h((t —)?) + h(|x1 — T1|?) + h(|Jz2 — T2|?).
Next we consider a smooth function y : RN — R such that x(z) = 1 if |2| < 1/4
and x(z) = 0 for |z| > 1/2. Clearly (¢,71,%2) is a strict maximum point of
ue’el(t, x1) — Uee(t, x2) — d(t, x1,22) — O(t, 21, 22) and by Jensen’s Lemma, for every
small and positive & there exist t° € R, ¢?, ¢§ € RN with [9], |¢], |¢3| < & such that
the function

ute (t, 1) — e (t,22) — K|z — 22| — p1(t, 1) — p2(x2), (4.2.8)

where
e1(t,x1) = B1(t) + Boa(z1) + h((t — 1)) + h(jzr — T1]?) + % + x (21 — T1)q) - 21,

pa(22) = h(|z2 — To|?) + x (22 — T2)gb - 22,

has a maximum at (£, 29, 23) with [t5 — |, |20 — Z1|, |28 — T2| < 6 and u&¢ (¢, 1) —

e (t, 22) twice differentiable at (¢°, 29, 23). In particular uS¢ is twice differentiable
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w.rt. zp at (¢°,29) and ue o is twice differentiable with respect to x2 at (¢°, x9).
Moreover, the fact that (£°, :L“f, xg) is a maximum point implies that

Vo, u& (t0,29) = Viatieo (10, 23) + Vi 01 (82, 29) + Vay o (29),
and for any z € RN

ue’el(t‘s, 5(,‘(1; +2z)— ute (t‘s, x‘f) — Vxlue’e/ (ta, $‘f) -21p(2)

< Ue e (0,25 + 2) — ue,ef(té, ) — szue,el(té, 23) - 21p(z)

+o1(t’, 2] +2) — 1, 2) = Va1 (£0,29) - 21p(2)

+pa(@ + 2) — pa(23) — Vapp2(29) - 215(2),

(4.2.9)

where we denote by B the unit ball of RY and by 15(z) the indicator function of B.
The last inequality, in particular implies that

1'12 [UG’E/ (t67 ')7 '7"(1;] < Il2 [UE,G’ (t67 ')7 'CCg} + Il2 [901 (t(S? ')7 ‘T(ls] + 1-12[9027 xg]
By doubling the variables and passing to the limit, we can obtain the following
viscosity inequalities

a<7Ty [ue’el (t‘;, ), a:‘{] + gi’el (t‘s, a:‘{),

b> Tfuce (t, -> xz] +95° (1%, ab),
with a — b = 01 (¢°,24). Then, using ([£:2.9), we get
[w (¢, ), 23] + g7 (¢, 29)
[t (8, ), 29 + 95 (£, 28) + |1 [loo + ll92 100
+ iler (8, ) 2] + T [o, 8] + (T [u (8, ), 2]] = T [ue,o (£, ), 23]) - (4:2.10)
<b+lglloo + lgalloo + ZEpr(t, ), 2] + i [0, 28]
+ (T [u (1, ), 29) = T (e, (£, ), 23)).

Now, let us estimate the term Z} [u®¢ (t2, ), 23] — T} [uc. (9, ), #3]. For § small

enough, we can assume 2§ # 3. Since (t°,29,23) is a maximum point for the

function (4.2.8]) we have
X 0 < B -B
0 Y )—\-B B

X D2 6,6, (t(s ) D21$1s01( 6 [L‘?)7 Y D2 uee (t x?) D22$2SD($3)

C513’51 22

where

(2§ — %) ® (29 — x9)
2§ — 232

B=aK|z{ - 25| 2(I + (a —2)P) and P =

)

where ® is the tensor product of matrices. This implies that X +Y < 0 and
X +Y < 4B. We need a more precise estimate as in [75]. Since 0 < P < I, using
the properties of symmetric matrices one has

X+Y < (X+Y)P<4PB,



94 4. The Peierls-Nabarro model for dislocation dynamics

that is
D2, u (1, 29) = D, e e (£, 23) <APB + D2, o1 (10, 29) + D2, 0(5).

(4.2.11)
Now, we are ready to estimate Z] [us¢ (0, -), 23] — T} [uc o (2, -), 23]. We first remark

that from (4.2.9) we have

/ 1 ’
Il1 [ue,e (t57 ')7 les] - Ill [U’éﬁ’ (t(;? ')7 xg {zt [DZ u®e (t67 x(ls) - D; Ue,e! (t(Sv wg)] o

]:7 1T ToT
2|z|§1 121 222

+ Oe,e',6(|Z’2)}M(d7«’) <C
where C' is independent of the parameters. Moreover, by semiconvexity we have

o o {2 PR (0 af) = D (65, 0)] 2t 2 [ o)
The two previous inequalities imply that the quantity flel 0cer 5(121*)p(dz) is
bounded from above by C + 2 Jiz1<a |z|21u(dz). Using this estimate, and that
P is idempotent, i.e., P2 = P, we get

/ ~ 1
Ill [UE,E (t(sv ')) JT(N - Ill [UE,E’ (t67 ')7 Ig] < 2 ZtBPZ/’L(dZ) +C+ - / ‘Z|2N(dz)
|z|<1 € Jlz|<1

~ 1
Z'Pzu(dz) + C + = / 2% u(dz).
€ Jlz|<1

2

= —2aK|x — 23|*2(1 — a)/
|z|<1

(4.2.12)
Remark that by (H1)
/ 2'Pzu(dz) = Cy > 0.
|z|<1

Finally, from (4.2.10)) and (4.2.12]), we obtain

_ ~ Cn
2aK|z] — 25|* *(1 —a)Cy < C + - A1 (8, 29) + 1191 lo + [192]l0c

+ 1-12[@1(1;57 ')’ I‘?] + Il2 [9027 I‘g]

- C
<C+ ?N + B¢ lloo + 17 loo + C8 + [|g1lloc + llg2]loc
+ CBKo + Cl[h] oo,

which is a contradiction for K large enough and fixed e. Hence u € C¢(RT x RV).
g

4.3 The proof of convergence

This section is dedicated to the proof of Theorem Before presenting it, we first
imbed the problem in a higher dimensional one. Precisely, we consider U€ solution of

{atUe = DUt )] =W (L) 4o (5 2) in RY xRN (4.3.13)

e €€
U0, z,zn+1) = uo(z) + TN41 on RNt

By Proposition and Proposition the comparison principle holds true for
(4.3.13)). Then, as in the proof of Proposition by Perron’s method we have:
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Proposition 4.3.1 (Existence for (4.3.13))). For e > 0 there exists U¢ € Cp(RT x
RN (unique) wviscosity solution of ([&.3.13). Moreover, there exists a constant
C > 0 independent of € such that

|{U(t, z, xn41) —uo(z) — zn41| < CL. (4.3.14)
Let us exhibit the link between the problem in RY and the problem in RV*1,

Lemma 4.3.2 (Link between the problems on RY and on RN*1). If u¢ and U*
denote respectively the solution of (4.0.1)) and (4.3.13)), then we have

X
’Ue(tvxax]\/-‘rl) - Ue(t,.’L‘) —¢€ \\ N+1J‘ <€
€

U¢ (t,x,xN+1 +e€ VJ) =U(t,x,xn4+1) + € {CLJ for any a € R. (4.3.15)
€ €

This lemma is a consequence of comparison principle for and of invariance
by e-translations w.r.t. Ty41.

We need to make more precise the dependence of the real number A given by
Theorem [4.1.1] on its variables. The following properties will be shown in the next
section.

Proposition 4.3.3 (Properties of the effective Hamiltonian). Let p € RY and
L € R. Let H(p, L) be the constant defined by Theorem then H : RN xR — R
s a continuous function with the following properties:

(i) H(p,L) — Too as L — Too for any p € RY;
(ii) H(p,-) is non-decreasing on R for any p € RY;
(iii) If o(1,y) = o(1,—y) then

H(p, L) = H(—p, L);

(iv) If W (—s) = =W'(s) and o(7,—y) = —o(7,y) then

F(pv _L) = —H(p, L)

In the proof of convergence, we will use smooth approximate sub and super-
correctors on RT x RV+1. More precisely, we consider for P = (p,1) € RV*! and
L eR:

A+ 0.V =L+L[U(r,yns1)] = W' (V+P-Y + A7)+ o(r,y) in RT x RN*!
{ V(0,Y)=0 on RN+,
(4.3.16)
Here and in what follows, we denote Y = (y,yn+1). We will use also the notation
X = (z,zN41).
Then, we have the following proposition.
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Proposition 4.3.4 (Smooth approximate correctors). Let A\ be the constant defined
by Theorem . For any fized p € RN, P = (p,1), L € R and n > 0 small enough,
there exist real numbers /\j]' (p, L), A, (p, L), a constant C > 0 (independent of n, p
and L) and bounded super and subcorrectors Vn+, V. i.e. respectively a super and a
subsolution of

+ + +
i +0:-Vym =L+ [V (1, yn+1)]

¥ +

~W/'(Vym +P-Y + A7) +0o(r,y) Joy(1) in RT x RN+

+
Vi, (0,Y) =0 on RN+,
(4.3.17)
where 0 < 0,(1) — 0 as n — 07, such that
. + _ . — _

nli%l+ )‘77 (pa L) - nli{égr )‘n (pa L) - )‘(p’ L)? (4318)

+
Ny satisfy (i) and (i) of Proposition |4.3.9 and for any (7,Y) € Rt x RNV+!

+
v, (r,Y)| < C. (4.3.19)

+
Moreover Vi, are of class C? w.r.t. yny1, and for any 0 < a < 1

+ W//
—1< 0y, Viy < ST n”‘”, (4.3.20)

+ +
<Oy Vi >0, 100 yw i Vi lloe < . (4.3.21)

4.3.1 Proof of Theorem [4.1.2]

By (4.3.14), we know that the family of functions {U¢}.~o is locally bounded,
then U* := limsup;_,, U¢ is everywhere finite. Classically we prove that UT is a
subsolution of

{&U = H(V.U LU, on41)]) in RT x RVH (4.3.22)

U0,z,xn+1) = uo(x) + xN11 on RN*L

Similarly, we can prove that U~ = lim inf,._,oU*€ is a supersolution of . More-
over UM (0,z,2n11) = U™ (0,2,2n41) = uo(z) + zn+1. The comparison principle
for , which is an immediate consequence of Propositions and then
implies that U™ < U~. Since the reverse inequality U~ < U™ always holds true, we
conclude that the two functions coincide with U, the unique viscosity solution of

(1.3.29).
The link between problems (4.0.2)) and (4.3.22)) is given by the following lemma.

Lemma 4.3.5. Let u® and U° be respectively the solutions of (4.0.2) and (4.3.22)).
Then, we have

Uo(ta .’L',.’EN+1) = uo(ta .’E) + TN+1,

Ut,z, 2yt +a) = Ut z, 25 41) + a.
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Lemma is a consequence of comparison principle for (4.3.22)) and the
invariance by translations w.r.t. yn+1.

By Lemmata [4.3.2| and |4.3.5 the convergence of U¢ to U° proves in particular
that u¢ converges towards u” viscosity solution of (4.0.2)).

We argue by contradiction. We consider a test function ¢ such that Ut — ¢
attains a strict global zero maximum at (¢g, Xo) with tg > 0 and Xy = (xo, x(])v+1)v
and we suppose that there exists 6 > 0 such that

oe(to, Xo) = H(V (o, Xo), Lo) + 6,

where

Lo —/ |<1(¢(t0,:ro + 2,28 1) — ¢(to, Xo) — Vad(to, Xo) - ) p(dx)
y (4.3.23)
+ |x|>1(U+(tO,CIJ0+$,$9\7+1) — U*(to, Xo))u(de).

By Proposition we know that there exists L1 > 0 such that
H(V3¢(to, Xo), Lo) + 0 = H(Vao(to, Xo), Lo + L)

By Proposition we can consider a sequence L,, — L as n — 0%, such that
A (Vad(to, Xo), Lo + L) = M(Vz¢(to, Xo), Lo + L1). We choose 7 so small that
L, —o0y(1) > L1/2 > 0, where 0,(1) is defined in Proposition 4.3.4L Let V" be the
approximate supercorrector given by Proposition [4.3.4] with

b= vm¢(t0a XO)» L= LO + Lr]

and

Ay = AF(p, Lo + L) = 9:(to, Xo)-
For simplicity of notations, in the following we denote V = VnJr. We consider the
function F(t,X) = ¢(t,X) —p-x — A, and as in [67] and [68] we introduce the
"z n41-twisted perturbed test function' ¢¢ defined by:

3(Xo) (4.3.24)

(1 X) = ¢(t,X)+eV<§,§7F(%vX))+eke i (%,20) x B
| Ue(t, X) outside,

where k. € Z will be chosen later. We are going to prove that ¢¢ is a supersolution of

(4.3.13) in Q. (to, Xo) for some r < % properly chosen and such that @, ,(to, Xo) C
(%,2t9) x B1(Xp). First, remark that since Ut — ¢ attains a strict maximum at
2

(to, Xo) and V' is bounded, we can ensure that there exists €9 = €o(r) > 0 such that
for e < ¢g

US(t, X) < 6(t, X) + €V C : F(’“LEX)> —p, i @,3750) « Bi(20) \ Q. (t0, 70)
(4.3.25)

for some v, = o0,(1) > 0. Hence choosing k. = [=2¢] we get U < ¢° outside
Qr,r(thO)-
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Let us next study the equation. From (4.3.15]), we deduce that U™ (¢, x, xn11 +
a) =U"(t,x,xny1) + a for any a € R, from which we derive that 9., , F(to, Xo) =
Ozn1®(to, Xo) = 1. Then, there exists 79 > 0 such that the map

N+1

Id x F : Qro,m(thO) — UTO
(tvxva-‘rl) — (t,ﬂ:‘,F(t,aj‘,l‘N+1))
is a Cl-diffeomorphism from Q,, (o, Xo) onto its range U.,. Let G : U, — R be
the map such that

Id x G Uro — Qro,ro (t07X0)
(taxa§N+1) = (tvxaG(tax7§N+1))

is the inverse of Id x F'. Let us introduce the variables 7 = t/e, Y = (y,yn+1) with
y =x/e and yy4+1 = F(t, X)/e. Let us consider a test function 1 such that ¢ — ¢
attains a global zero minimum at (¢, X) € Q. (to, Xo) and define

1
FE(Ta Y) = 2[1/1(67'7 €y, G(GT, €y, eyN-i-l)) - ¢(677 €y, G(GT, €y, EyN—i—l))] - kG'

Then

r'(7,Y)=V(7Y) and T(7r,Y)<V(r,Y) forall (e1,€Y) € Qryr(to, Xo),
(4.3.26)
where 7 =t/e, y =T /e, Yy = F(£,X)/e, Y = (J,Yn41). From Proposition m,
we know that V' is Lipschitz continuous w.r.t. yy41 with Lipschitz constant L,
depending on 7. This implies that
19)

YN+1

LT,Y)| < Ly,. (4.3.27)

Simple computations yield with P = (p,1) € RN *1:

>\7—~7_ + aﬂ_re(?’ ?) = at'(b(%? Y) +(1- ayN.HFG( ) (atqs(th XO) - atd)(ia Y))a
p+ V,I7,Y) = Vop(t, X) + (1 ¢ t
X

MNF+P-V+VFERY) =260 g

7Y
— Oy 1 T(7,Y) ) (Vo (to, Xo) — Vad(t, X)),

YN+1

(4.3.28)
Using (4.3.28)) and (4.3.27)), Equation (4.3.17)) yields for any p > 0

8tw(f7y) + Or(l) Z LO + Ln +z-11,p[re(?7 '7@N+1)7@] +1'12,P[V(?’ '7@N+1)7@]
(o€, X) tz
T D

We now use the following lemma whose proof is postponed:

(4.3.29)

Lemma 4.3.6. For e < ¢y(r) < r < rg, we have
o6, X) > I [ (T, Tv40), 7] + I3 (67, - T, 7]
“(t, X t T
-w <¢ (¢ )> +o <, :E) —op(1) 4+ 0r(1) + Ly,.

€ € €
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Let r < 79 be so small that o,(1) > —L1/4. Then, recalling that L, — o0,(1) >
Ly/2, for € < ey(r) we have

.T) > 21 0 7]+ 22 e w00

€
t T L4
tol-.=]+=,
€ € 4
and therefore ¢¢ is a supersolution of (4.3.13) in @, ,(to, Xo). Since U < ¢ out-
side Q. (to, Xo), by the comparison principle, Proposition we conclude that

U(t,X) < o(t, X)+e€V (t 2 M) + ek, in @, (to, Xo) and we obtain the desired

€’ €’ €
contradiction by passing to the upper limit as e — 0 at (to, Xo) using the fact that
U™ (to, Xo) = é(to, Xo): 0 < —7.

Proof of Lemma [4.3.6. We call

Lo = /I |<1(¢(to, zo + z, 3 11) — (to, Xo) — V(to, Xo) - ) u(de),

Lg:/ll 1(U+(t0,x0+x,x?v+1)—U+(thX0))/~L(dx)'
z|>

Then
Lo = Lj+ L. (4.3.30)
Keep in mind that 5 = F(;’Y). Since ¥ (t, X) = ¢(t, X) + eI (f, z, F(tE’X)> + ek,
we have
I [(E, - Tng), 3] = I + I, (4.3.31)
where

b::A;Q(¢@Jy%@xNH)—¢@ny_v¢@,xyx>uwx)

To show the result, we proceed in several steps. In what follows, we denote by C
various positive constants independent of e.
Step 1: We can choose ¢y so small that for any € < ¢y and any p > 0 small enough

L <TVP[CT - Gngn) T+ IV (T Gnga) B + 0n(1) + Cep.

Take p > 0, § > p small and R > 0 large and such that eR < 1. Since g is even,
we can write
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L=D+I+1+13,

where

t T F(t,T T - —
I?:/ G(FE <,ZL‘+$’ ( 7$+ZL’>$N+1)> *FE(?,Y)*vaE(?,Y)'E
|z|<ep € € €

€

I B
The “’”””"”NH)> —remf)) u(de),
€

€

€

t T F(t,z T —
n=[ (rﬁ ( rre M ’g”“f"””’v“)) - T4(7, Y)) pld),
eR<|z|<1 € €

I B
Tts Pz ”"”"’N“)) -1 Y)) ()
€

€

and
T2V (T, Un1)s T = J1 + Ja + Js,

where

n= [ o edVETH 2 0n00) V().

Js = /|Z>R<v<r,y+ 5 Tna1) — VED))u(dz).

STEP 1.1: Estimate of IV and Ill’p[f‘e(?, SUN+1), Y-
Since I'¢ is of class C?, we have

’I?’7 |1'117p[116(?, '7?N+1)7y” S Cepa (4332)

where C, depends on the second derivatives of I'“.
STEP 1.2 Estimate of If — J;. Using (#.3.26)) and the fact that g is even, we can
estimate I{ — J; as follows

FG,T+ e P,z
f-ns< | lv<w+z’ (’““’xN*l))—V(T,yH, <’x)>]u(dz)
p<|z|<d

€

F(,7 4 e2,T Pz
- {lV(T,y+z, (’HGZ’MH))—V(r,yH, (’$)>
. €
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Next, using (4.3.20)) and (4.3.21)), we get

Il -5 <cC (|22 + 2|1 ) u(dz) < C°. (4.3.33)
|21<6

STEP 1.3 Estimate of I? — Jo. If L, is the Lipschitz constant of V' w.r.t. yni1,
then

FO7+e27 FEX
I%—stf <V<T,y+z, (’HGZ’xN*l))—V(T,yH, , )>>u(dz)
d<|zI<R € €

FE7+e2,7v0)  FEX)

<L

p(dz)

0<|z|I<R €

<1, sup Vo F(1,7 + 2, T4l 2] (d2).
§<|z|<R|z|<R

Then

I} —Jy <C sup |V, F(t,T + ez, Ty11)| log(R/d) (4.3.34)
|2|[<R

STEP 1.4: Estimate of I and J3. Since V is uniformly bounded on Rt x RN+,
we have

F(t,x T —
1 o (v (e P22 20) )
R<|z|<1

€

o (4.3.35)
< 2||v]|op(dz) < —.

Similarly

C
Js < 5. (4.3.36)
Now, from (4.3.32), (4.3.33)), (4.3.34)), (4.3.35) and (4.3.36]), we infer that

Il S 1-11,,0[116(?’ 'ayN+1)7g] +1_127P[V(?7 '7?N+1)ay] + 2C€p+ 05a

_ R C
+ C sup |V F(t, T+ ez, Tn41)| log () + —.
2I<R 0/ R

We choose R = R(r) such R — +o00 as r — 01, ¢y = ¢(r) such that Rey(r) <r
and § = §(r) > 0 such that § — 0 as r — 07 and rlog(R/d§) — 0 as r — 0F. With
this choice, for any € < ¢y and any p < §

Cé*+ C sup |V, F(,T+ ez, Tn11)|log (?) + ¢ =o0,(1) asr— 07,
l2I<R

and Step 1 is proved.
Step 2: Iy < L{ + o,(1).
For 0 < v < 1 we can split Iz and L} as follows

L= /|w<y(¢(t7x + -T,EN_H) - ¢(E7 Y) - V(Z)(zv y) ’ $),u(d.%')

+/ (p(t, T+, Tn11) — o(F, X))u(dz) = I3 + I3,
v<|z|<1
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Lo = / I< ((to, 0 + , 2 1) — d(to, Xo) — Vo (to, Xo) - x)p(dx)

* <| |<1(¢(t0’x0 +z,2% 1) — d(to, Xo))u(dx) = Ty + To.

Since ¢ is of class C? we have
I, Ty < Cw.

Using the Lipschitz continuity of ¢ we get
2 T
I5 T, = Cru(dr) < C—.
v<l|z|<1 v

Hence, Step 2 follows choosing v = v(r) such that v — 0 and r/v — 0 as r — 0F.
Step 3: T2 [¢°(L, -, Tn41), 7] < LE + 0.(1).
Remark that

Ue(fv 4+, §N+1)_¢(fa Y)_EV(?7 Y) < U+(t07 o+, :‘C?V—&—l)_(b(t()v X0)+06(1)+O7"(1)'
Then, recalling that ¢(to, Xo) = U™ (to, Xo), for € < ¢y we get
112’1 [¢6(Z7 '7§N+1)a§] - L%) < OT(I)

and Step 3 is proved.
Finally (4.3.30)), (4.3.31), Steps 1, 2 and 3 give

IV @, ), T+ I [65F - En), B < TP DT, - Gngd )y T+ 20 V(T - Una)s 3
+ Lo + Or(l) + Cep.

from which, using inequality ([4.3.29)) and letting p — 07, we get for € < ¢
I - - ‘6, X [
8t1/}(t7X) Z 1.1171 [w(ta ‘7TN+1)7T] +Il2,1 [QSE(t’ ‘7TN+1)7T] - WI <¢)(€)> +o <€7 6)
—oy(1) +0,(1) + Ly,

and this concludes the proof of the lemma. O

4.4 Building of Lipschitz sub and supercorrectors

In this section we construct sub and supersolutions of (4.3.16) that are Lipschitz
w.r.t. ynvi1. As a byproduct, we will prove Theorem and Proposition

Proposition 4.4.1 (Lipschitz continuous sub and supercorrectors). Let \ be the
quantity defined by Theorem . Then, for any fired p € RN, P = (p,1), L€ R
and n > 0 small enough, there exist real numbers )\f?r(p, L), A, (p,L), a constant
C > 0 (independent of n, p and L) and bounded super and subcorrectors W;r, W,
i.e. respectively a super and a subsolution of such that

. + S F - —
Jim AT (p.) = lim X, (p L) = Ap, L),
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N
Ny satisfy (i) and (i) of Proposition |4.3.9 and for any (7,Y) € Rt x RNV +!

+
Wy (1,Y)| < C. (4.4.37)
+
Moreover Wy~ are Lipschitz continuous w.r.t. yn4+1 and a-Hélder continuous w.r.t.
y for any 0 < o < 1, with
S | |

W, < — (4.4.38)

+
< Wy >2< Gy, (4.4.39)

In order to prove the proposition, for n >0, L € R, p€ RN and P = (p, 1), we
introduce the problem

0-U=L+1, [U(T7 e yN—l—l)] - W,(U +P- Y) + U(Ta y)
+nlag + infy U(7,Y") = U(7,Y)]|0yn,, U + 1 in RT x RV+!
U0,Y)=0 on RN+,
(4.4.40)

4.4.1 Comparison principle

Proposition 4.4.2 (Comparison principle for ([#.4.40)). Let Uy € USCy(Rt xRN +1)
and Uy € LSCy(RT x RN*1) be respectively a viscosity subsolution and supersolution

of [@.4.40), then Uy < Uy on Rt x RN*L,

Proof. Let us define the functions Vi(7,Y) := e ¥ Uy (1,Y) and Vao(r,Y) :=
e FUy(1,Y), where k := ||W"||o+1. It is easy to see that V4 and V3 are respectively
sub and supersolution of

0.V = Le ¥ + T[V(7, yws1)] + 9(r, Y, V)
+nlag + e (infy V(7,Y") = V(7,Y))]|0yp,, V + € *7| in RT x RNF!
V(0,Y) =0 on RM*,
(4.4.41)
where g(7,Y,V) = —e ¥W/(""V + P-Y) — kV + e *"0(7,y). Remark that,
by the choice of k,

9(r. Y, V1) = g(1,Z,Va) < (Vi = Va) + e (W || P + |0 | 0)[Y — Z]. (4.4.42)

To prove the comparison between U; and Uy, it suffices to show that Vi(7,Y) <
Va(r,Y) for all (7,Y) € (0,T) x R¥*! and for any T > 0.

Suppose by contradiction that M = sup(, yyeo,r)xrv+1 (Vi(7,Y) = Va(7,Y)) >0
for some T > 0. Define for small vy, 9, 3,0 > 0 the function ¢ € C?((RT x RVNT1)?2)
by

1 1
Y.5.72)= —|r—s]>?+ —|Y — 72 Y
o(1,Y,8,7Z) 2VllT 5| +2y2| |= + BY( )+T_T’

where 1) is defined as the function v in the proof of Proposition The
supremum of V4 (7,Y)—Va(s, Z)—¢(7,Y, s, Z) is attained at some point (7,Y, 3, Z) €
((0,T) x RV+1)2. Standard arguments show that

(7,Y,5,Z) — (7,7,Y,Z) as v — 0,
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~
~

V(7Y) = Vi(7,Y), Va(5,Z) — Va(7,Z) as 1 — 0,

where (7,Y, Z) is a maximum point of V4 (7, Y)—Va(r, Z)— ﬁ Y —ZP?=By(Y)— 7L
Moreover, it is easy to see that

lim sup i}I/l/f‘/l(?, V') < 1}1;1,f Vi(7,Y"), lim irolf 1}r/1/f Va(5,Y') > i}I}IfVQ(?, Y').

v1—0 vi—

Since Vi and V5 are respectively sub and supersolution of (4.4.41)), for any » > 0
we have

0 n T—3S
(T — ?)2 121
kT Cnr r _ _ r S _ — —
< Le k + o + /6-2'—117 [1/}(7 yN+l)7 y] + 1127 [Vl(T’ K yN+l)7 y] + 9(7—7 Y, ‘/1(77 Y))
+afan + VA YY) < Vi(n T [P EN g, p(@) + e
2
(4.4.43)
and
L5 e = O 25, ), 7 + 9(5. 2, V(5. 2)
1 G . i (4.4.44)
+nlao + ¢ (inf Va (5, V) - V(5. 2)) ‘yN“VQNH +e7 5,

where Cly is a constant depending on the dimension N. Since (7,Y,5,7) is a
maximum point, we have

Vi(T, 7+ 2,9y41) —Vi(7,Y) S V(58,2 + 2, 2n11) = Va(5,2) + BT + 2, Yn41) — YY),
for any = € RY, which implies that for any r > 0
:2—12,7“[‘/1(?’ '7?N+1)7g] S 1'12’74[‘/2(57 ',§N+1)7§] + ﬁz—f’T[w("gN—l-l)vy]'

Then, subtracting (4.4.43)) with (4.4.44)) and letting r — 0T, we get

o < LT =) £ BT T 9) + 0 Y ViR 7)) - (5,7 Va5, 2)

o+ pf VT, YY) = Va(r V)] I g, (T e
2

~nlao + ¢ (ipf Va(s, V) = Va(s, Z2))) [P ENEL 4 o,
!/ VQ

Next, letting 1 — 0 and using , we obtain

0

(T —7)2

< B Iv ), 8] — A Y) = Va(7, 2) + e (W ool Pl + |6 |oo) |V = Z] + C

e ViR, V) — V(7. Y) — (V7. T) — Va(7, 2)] | LNy o,
(4.4.45)
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It is easy to prove that

limsup (Vi(7,Y) — Va(7, 2)) > M (4.4.46)
(8.5)~(0,0)

and L
Y - Z?

V2

<C,

where C' is independent of § and §. Up to subsequence, 7 — 79 € [0,7] as
(6,0) — (0,0) and by (4.4.46)), we have

limsup inf V1(7,Y’) — inf Vo(7,Y') — (Vi(7,Y) — Va(7, 2))
(8,6)—(0,0) Y v’

< 1}1/1/f Vi(r,Y') — 1§r/1,f Va(1,Y") — sup(Vi (70, Y") — Va(70,Y"))
Y/

<0.

Then, passing to the limit first as (3,6) — (0,0) and then as vs — 0 in (4.4.45))
we finally get the contradiction:

M <0,

and this concludes the proof of the comparison theorem. O

4.4.2 Lipschitz regularity

Proposition 4.4.3 (Lipschitz continuity in yyy1). Suppose n > 0. Let U, €
Cyp(RT x RN*1) be the viscosity solution of ([#.4.40). Then Uy, is Lipschitz continuous
w.r.t. yn+1 and for almost every (1,Y) € RT x RN*!

I

, (4.4.47)

Proof. Let us define U(r,Y) = U(r,Y) 4+ yn1, then U satisfies

0:U =L+ T[U(r, 'lyNH)] -wU —I—p;y) +o(1,y) ~
+nlag + infy (U(7,Y") = yys1) — (U1 Y) = yn+1)]|0yy,, U] in RT x RN+
U0,Y) = yni on RN+L,
(4.4.48)
We are going to prove that U is Lipschitz continuous w.r.t. yy11 with

W ]loq
U

0<9

YN+1

Ur,Y) <1+

By comparison, U (¢, y
follows that 0,.,
(@.4.49).

Let us now show that 9, .,

1) < U(t,y, yn41+h) for b > 0, from which immediately

/7\ y YN+
U > 0. In particular we can replace |8yN+1U\ by (3yN+1U in

assuming that for some T > 0 the supremum of the function U (T, Y, Yn+1) —

. We argue by contradiction by
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U(r,y, zn41) — Klyn41 — z2v41| on [0,T] x RNTL is strictly positive as soon as
K>1+ % Then for §, 3 > 0 small enough, M defined by

~ PN 0
M= = max (U(Tv Y, yn+1) — U(T,y, 2n41) — Klynsr — 2na| — BY(Y) — ) .
(7.y)€l0, T xRN T—r7
YN+1.*N+1€R
where 1) is defined as the function 1o in the proof of Proposition is positive.
For j > 0 let

M= max_(U(r,y,un11) = Uls, 2, 2v41) = Klynn = zv 1| = B(Y)
7,s€[0,T],y,z€R
YN+1:2N+1€R

) . 2 . 2

— —jlr =" =y — 2| ),
o il = sl = dly = of?)
and let (Tj,yj,y%+1,sj,zj,z§;,+1) € ([0,7] x R¥*1)2 be a pqint where Mj is at-
tained. Classical arguments show that M; — M, (77,97, yn, 1,5, 27, 25,) —
(?7 Y, yN—&-lv?v Y, §N+1) as j — o0, where (?7 Y, yN—&-lva-‘rl) is a pOint where M is
attained.

Remark that 0 < 7 < T', moreover, since U(7T,¥,7n,1) > U(T,¥,Zn4+1) and U is
nondecreasing in yn41, it is

Tna1 > ZN41. (4.4.49)

In particular y{VH =+ z{V_H and 0 < sj, 7; < T for j large enough. Hence, for r > 0,
we obtain the following viscosity inequalities

L +75(t; — s5)

(T2 T

< Lo+ CN‘]T T 5211’7"[1#(7 ygv-‘rl)’ yj] + 11277”[[7'(7.]" B y;\f—l—l)a y]]
WOy ) + o) + o0 y7) + nlao + (0 (75, Y") =y ) (4.4.50)

J J
o~ . YN+l — ZN41 L
- (U(Tjaijyg\f—&-l) - yfv+1)] K 7 - 7 L+ ﬁayz\u-ld}(yjuyg\u_ﬂ )
YNt — 2Nl

and
J(tj — s5)
> LO - CN]T +1_12’r[ﬁ(5j, "y Z?V—i—l)’ Z]] - W/(ﬁ(sjv Zja Z‘Zj\f—‘rl) +p- Z]) + U(Sjv Zj)

J

J J
+nlao +inf (U (s, Y) = yvin) = (U727, 20 41) — 2y I H——

‘yg\f-i—l - Z?\/H‘
(4.4.51)

. . . R P .
where Cp is a constant depending on N. Since (Tj,yj,yNH,sj,zJ,zNH) is a
maximum point, we have
[T(cl o7 J B SO N
U(s?, 2! +x,2y5,) — U, 27, 25, )

ﬁ(ijy] + x7yg\[+1) - (/j(Tj7 yj7y‘]j\[+1) S
+ B[y + 2, yn ) — (W YN )]
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for any x € RY, which implies that for any r > 0
1.1277‘[6*(7—‘17 ) yg\H-l)a yj] S 1-127T[(7(3j7 ) Z{V+1)7 ZJ] + ﬂzlzﬂ‘ [w(v y?\[-‘,—l)a yj]

Hence, subtracting (4.4.50) with (4.4.51)), sending » — 0% and then j — +oo, we
get

TS BT Tns1), 8+ W (U F 0, 2v 1) +p-7) — W (U 0,0n01) +1- )
)]K yN-i—l _ZN-‘F].

[UN+1 — ZN+1]
+ B0yn 1 ¥(T, Un41)mlao + i{},f(U<?7 V') = yni1) = (UT 0, Tn+1) — Unt1)]

- U[U(?v Y, yN+1) - U(?v Y, EN-"-I) - (yN—i-l - EN-‘rl

<NW ool UT, 7, Tn41) — UT 7 Zn41)| — 00 (T 0 Tns1) — U (T, 7 Zn41)
YN+1 — AN+1 + 8C.

— Uy —ZN4) K= —
* \yN+1 - ZN+1|

Then, using (4.4.49)) and that K|yy,q —Zn4+1] < ﬁ(?, U UNt1) — ﬁ(?, Y, ZN+1), for
B small enough, we finally obtain

(Wl +1 = nK)(U (7,79, Yn4+1) — U(T, 7, Zn41)) > 0,

which is a contradiction for K > 1+ % O

4.4.3 Ergodicity

Proposition 4.4.4 (Ergodic properties). There exists a unique A, = \y(p, L) such
that the viscosity solution U, € Cyp(R* x RNTY) of ([4.40) satisfies:

Uy(1,Y) = \y7| < C3 for all >0,V € RN (4.4.52)

where

2HVV/HOO + QHO—HOO + 2HM0HL1 RN\ B,
C3 =5[C1]+ 1+ 2|W'||lse + 2[|0]|00, C1 = - (BM\Bry)

and co s defined as in (H2). Moreover
L= [[W'leo = llolloc +mao < Ay < L+ [[W]loo + llollo + nao- (4.4.53)

Proof. For simplicity of notations, in what follows we denote U = U, and A = \,,.
To prove the proposition we follow the proof of the analogue result in [68]. We
proceed in three steps.
Step 1: existence The functions W (7,Y) = C*r and W (7,Y) = C~ 7, where
F o+ +
C-=L_ [[Ws _llolle +nao,

are respectively sub and supersolution of (4.4.1). Then the existence of a unique
solution of (4.4.1) follows from Perron’s method.
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Step 2: control of the oscillations w.r.t. space.
We want to prove that there exists C7 > 0 such that

\U(1,Y)=U(r,2)| < Cy forallT>0,Y,Z RVt (4.4.54)

STEP 2.1. For a given k € ZN¥+! weset P-k =1+, with[ € Z and o € [0,1). The
function U(7,Y) = U(r,Y + k) + a is still a solution of (A.4.40), with U0,Y) =«
Moreover

U@O,Y)=0<U(0,Y)=a<1=U(0,Y)+1.

Then from the comparison principle for (4.4.40]) and invariance by integer translations
we deduce for all 7 > 0:

U(r,Y +k) —U(r,Y)| < 1. (4.4.55)
STEP 2.2. We proceed as in [68] by considering the functions

M(r):= Yesulgf)ﬂ Uu(r,Y), m(r):= Yeiﬂr&lfgﬂ U(r,Y),

q(1) := M (1) —m(7) = osc U(r,").

Let us assume that the extrema defining these functions are attained: M (1) =
U(r,Y™), m(r) =U(r, Z7). If this is not the case, consider an e-supremum and an
e-infimum and use a variational principle, such as Stegal’s one for instance (see [38]).

It is easy ti see that M (7) and m(7) satisfy in the viscosity sense

oM < L—l—If’T[U(T, SYN+1) Y] ~W'(M+P-Y)+o(r,y")+nlag+m(r) — M(7)],

Oym > L+ T Uty 2541),27) = W (m + P - Z7) + a(1,27) + nao,
for any r > 0.
Choose r = rg, where rg is as in (H2). Then ¢ satisfies in the viscosity sense
0rq < T°[U(r, - Yo 1) 7] = T2 (U (7, 2R ) 27 = WM+ P-Y7)
+W/m+P-Z7)+o(ry") —o(r,27)
27 T T 27 T T
< Il TO[U(Tv '7yN+1))y ] - Il TO[U(Ta ) ZN+1)7 < ] + 2HW/||OO + 2H0-”00
Let us estimate the quantity £(7) := Z;"[U (7, y541),¥7) — 22 (U (7, -, 25 41), 7]

from above by a function of ¢g. Let us define k7 € ZN*1 such that Y™ — (27 4+ k7) €
[0, )N*1 and let Z7 := Z7 + k™. Using successively (#.4.55) and the first inequality

in (4.4.47), we obtain:
L(r) < / UG 2y = U Y )ude)
z|>ro

[ O 42 5) ~ U, Z27)de) 7
z|>ro

IA

/ |>T0(U(T’ Y+ 2,YNe1) — U, Y 7)) u(dz)

z

- [ U 42 yf) = UG Z27)u(de) + 27
z|>ro
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o nyzT

where 7 = ||po|| L1 &\ B, (0))- Now, let us introduce ¢” = # and 6" = 5% ¢
[0, %)N so that y™ = ¢™ + 07 and 2™ = ¢” — ¢". Hence

L() <2p+ o (U7, c" + 2+ 6", yyy1) — U7, Y7))u(dz)
z|>T0

- / U 2 6T R) ~ U 27)uldz)
z|>ro

<o+ (U, + 2,9k 1) — Ur, Y )uo(z — 57)dz

[z—8T|>rg
- / (U ¢ + 2,54 1) — Ulr, Z7))polz + 67)dz
|[z467|>70
<oi- [ (U Y7) = Ulr, Z7)) min{po(z — 67), o= + 67) }d=
{|z—07|>ro}N{|z+7|>r0}
< 211 — coq(T)
where ¢g is defined as in (H2). We conclude that ¢ satisfies in the viscosity sense
07q(7) < 2[Wlloo + 2|0 loc + 27 — coa(T),

with ¢(0) = 0, from which we obtain (4.4.54).

Step 3: control of the oscillations in time. We follow [68] by introducing
the two quantities:

T — T —
AT(T) := sup Ulr +T,0) ~ U(r,0) and A" (T):= inf Ulr +T,0) ~ U, O),
>0 T >0 T

and proving that they have a common limit as 7" — +oo. First let us estimate
AT(T) from above. The function U™t (¢,Y) := U(r,0) + C; + C*t, is a supersolution
of (4.4.40) if CT = L+ ||[W'||oc + |lo]|lcc + nao. Since UT(0,Y) > U(7,Y) if C is as
in (4.4.54), by the comparison principle for in the time interval |7, 7 + 79],
for any 79 > 0 and ¢ € [0, 79] we get

U(t+t,Y)<U(t,0)+ C, + Ct. (4.4.56)
Similarly
Ulr +1,Y) > U(r,0) — Cy + Ct, (4.4.57)
where C~ = L — ||[W/||o — ||0]|co + nao. We then obtain for 7o =t =T and y = 0:
/ Cy — + / Cy
L= |Wlos = llolloo +na0 = 77 < AT(T) < AT(T) < L+[[W oo +loloc +1a0 + -

(4.4.58)
By definition of A (T'), for any 6 > 0, there exist - > 0 such that

)\t(T)— U(r- +T7()]Z_U(T_7O)

<.
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Let us consider a, 8 € [0,1) such that 77 — 7~ — 8=k € Z, and U(7T,0) —U(7T —
k,0) + « € Z. From (4.4.54]) we have

U(r,Y) <U(,0)+C, < Ut — k,Y) + 201 + (U(++,0) = U(r+ — k,0))
<UFt =k Y)+2[C1] + (UGEH,0) = U(rt — k,0) + a).

Since o(-,y) and W'(-) are Z-periodic, the comparison principle for (4.4.40]) on the
time interval (7, 7% + T implies that:

Ut +T,Y)<UGFTT —k+T,Y) +2[C1] +U(rT,0) = U(r" — k,0) + 1.
Choosing Y = 0 in the previous inequality we get

Urt+T,0)-U(r,0) <U(rT —k+T,0) - U(rt —k,0)+2[C1] + 1
=U(r"+p+T,00-U(r~ +6,0)+2[C1] +1,

and setting t = fand 7 =77 + T in (4.4.56) and 7 = 7 in (4.4.57)) we finally

obtain:
T)\+(T) <TAN (T)+4[Cy]+ 1+ QHW'HOO + 2||0||0o + 20T

Since this is true for any § > 0, we conclude that:

_AICHT + 1+ 20 W |0 + 2]l

XH(T) = A (T)] < y

Now arguing as in [67] and [68], we conclude that there exist limp_, oo AL (T) =\

and

A[C1] + 1+ 2||[W'||oo + 2]|0 ]| 0o
AT (T) = A < [C1] + 1+ 2[[Wleo + 2|0 7
T
which implies that
|U(T,0) = AT| < 4[C1] + 1+ 2[[W oo + 2|0 |0,

and then, using (4.4.54)) we get (4.4.52). The uniqueness of A follows from (4.4.52]).
Finally, (4.4.53)) is obtained from (4.4.58) as T' — +o0. O

4.4.4 Proof of Theorem [4.1.1]

Let us consider the viscosity solution of for n = 0. By Proposition m
we know that there exists a unique A such that U(7,Y")/7 converges to A as 7 goes
to +oo for any Y € RN*T1. Moreover, by Proposition m U(t,y,0) is viscosity
solution of . Hence, the theorem follows immediately from the uniqueness of

the viscosity solution of (4.1.4)).

4.4.5 Proof of Proposition [4.4.1]

Let us denote by U,;" the solution of (4.4.40) with ag = C1, where C is defined as in
U (n.Y)

[#.4.54), and by U, the solution of (4.4.40) with ag = 0. Let A} = lim, o ==

Uy (1Y)
T

and A = limr oo ; the existence of )\;; and A, is guaranteed by Proposition
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4.4.4L By stability (see e.g. [22]), for n — 0T the sequence (U,"), converges to U
solution of (4.4.40) with 7 = 0. Moreover by (4.4.53) the sequence (A;}),, is bounded.

Take a subsequence 7, — 0 as n — 400 such that )\,J{n — Aoo a8 N — +00. We want
to show that Ao = A, where A = lim,_, | @ By the proof of Theorem [4.1.1},
we know that A is the same quantity defined in Theorem Using (4.4.52)), we

get

U (r,0)| |Uz(r,0
’/\—/\oo\S‘/\—U(T’O)’+‘U(T’O)— AL} I ARG )—AJR + A, — Aol
T T T
Ui (7,0
S‘A—U(T’O)’+‘U(T’O)— 1 )+€3+y>\gn—>\w\

where C5 does not depend on n. Then, passing to the limit first as n — 400 and
then as 7 — 400, we obtain that A = As. This implies that A:]“ — Xasn— 0.
The same argument shows that A" — A asn — 0.
Now, we set
- ot +
Wy (rn,Y):=U,(1,Y) = \)7
and
W, (r,Y)=U, (1,Y) =\, 7.
Then, W,;r and W,~ are respectively the desired super and subsolution.
Indeed, since by ([4.4.54), Co +infy: U, (7,Y") = U,f(7,Y) > 0, W, is supersolu-

tion of (4.3.16) with A\ = \;. Moreover, by ([4.4.52), W, is bounded on R* x RN+1
uniformly w.r.t. n: [W,F(7,Y)| < Cs for all (1,Y) € R* x RN+,

By (4.4.47), W, is Lipschitz continuous w.r.t. yny1 and —1 < 9y, W5 <
W7o - This implies that W; is also a viscosity subsolution of
)\f{ +0,V=L+TV(r,,yn+1)] — W (V + /\;T +P-Y)+o(r,y)
+C1([W"[loo +m) in RT x RN+1
V(0,Y)=0 on RN+,
(4.4.59)

By Proposition W; is supersolution of and subsolution of
in RT x RN for any yn41 € R. Then by Proposition W,;’ is of class C“ w.r.t.
y uniformly in yy4+1 and n, for any 0 < o < 1.

Similar arguments show that W, is subsolution of with A = A, is
W, <

and Holder continuous w.r.t. y. This concludes the proof of Proposition

bounded on Rt x RN*1 Lipschitz continuous w.r.t. yy;1 with —1 < Oy
W] oo

n
44Tl

N+1

4.4.6 Proof of Proposition 4.3.3

The continuity of H(p, L) follows from stability of viscosity solutions of (4.1.4]) (see

e.g. [22]) and from (4.4.52)). Indeed, let (py, Ly) be a sequence converging to (po, Lo)
as n — +oo and set A, = A\(pp, L), n > 0. By (4.4.52)), we have for any 7 > 0

T T
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Stability of viscosity solutions of implies that w,, converges locally uniformly
in (7,y) to a function wy which is a solution of with (p, L) = (po, Lo). This
implies that limsup,,_, o [An — Ag| < @ for any 7 > 0. Hence, we conclude that
limy, 400 An = Ao-

Property (i) is an immediate consequence of (4.4.53).

The monotonicity in L of H(p, L) comes from the comparison principle.

Let us show (iii). Let v be the solution of (4.1.3)) and A = A\(p, L). Set v(7,y) :=
v(7, —y). Remark that Z,[v(7,-),y] = Z1[v(7, ), —y]. If o(7,) is even then v satisfies

A+ 8,0 =T[o(r, ),y + L=W'([@+M—p-y) +o(r,y) in R xRN
v(0,y) =0 on RV,
By the uniqueness of A\ we deduce that A(L,p) = A\(L, —p), i.e. (iii).
Finally let us turn to (iv). Define 0(7,y) := —v(7, —y). If W/(-) and o(7,-) are
odd functions, v satisfies
A+ 0.0 =T1[o(7,),y] —L—-W' (@ =M +p-y)+o(r,y) in Rt xRN
v(0,y) =0 on RY.

As before, we conclude that \(—L,p) = —A(L, p), i.e. (iv).

4.5 Smooth approximate correctors

In this section, we prove the existence of approximate correctors that are smooth
w.r.t. yni1, namely Proposition We first need the following lemma:

Lemma 4.5.1. Let uj,us € Cp(RT x RN) be viscosity subsolutions (resp. super-
solutions) of ([A.3.16) in Rt x RN, then uy + ug is viscosity subsolution (resp.,
supersolution) of

A+ 0v=L+Tiv] —W'(u1 + P-Y + A1)
~W'(ug +P-Y + A7) +o(r,y)  inRT xRN
v(0,y) =0 on RN,

For the proof see Lemma 5.8 in [34].

Next, let us consider a positive smooth function p : R — R, with support in
B1(0) and mass 1. We define a sequence of mollifiers (ps)s by ps(s) = %p (3), s eR.
Let W, (resp. W,") be the Lipschitz supersolution (resp. subsolution) of
with A = AF (resp. A = \), whose existence is guaranteed by Proposition
We define

+

+ +
Vs Gy yng) = Wy (8, y,) % ps(-) = /RWn’ (t.y, 2)ps(yn+1 — z)dz.  (4.5.60)

Lemma 4.5.2. The functions Vnts and an(s are respectively super and subsolution

of

+ + +
>\’77 + 87'V77,75 =L +Il [‘/77:5(7’ ) yN+1)] + U(Ta y)
'+ +
— oW (Wi (T,y,2) + -y + 2+ My T)ps(yns1 — 2)dz  in RY x RN+1
+
Vi (0,Y) =0 on RV,

(4.5.61)
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Proof. We prove the lemma for supersolutions. Let Qf = e+[—h/2,h/2), ps(e,h) =
Jq: ps(y)dy and

LT, y,yni1) = Y Wi (1,y,un 41 — e)ps(e, h).
echZ

The function [ is a discretization of the convolution integral and by classical results,
converges uniformly to Vntg as h — 0. By Proposition W,;" is a viscosity

supersolution of (#.3.16)) also in RT x RY. Then, by Lemma for any yn41 € R,
In(7,y,yn+1) is a supersolution of

)\7J7r + aTV =L+ Il [V(T’ " yN-H)] + J(Tv y) ZeEhZ ﬁ5(€7 h)

~Yecnz W (W, (1,9, yn+1 —€)

+p-y+ (yns1 — ) + N\ 7)ps(e, h) in Rt x RV
V(0,y) =0 on RV,

Using the stability result for viscosity solution of non-local equations, see [22],
we conclude that V?;% is supersolution of (#.5.61)) in Rt x R and hence also in
RT x RNFL O

4.5.1 Proof of Proposition [4.3.4

We first show that the functions Vnt; and Vn;;, defined in (4.5.60)), are respectively
super and subsolution of

+ + + + +
Ay +0:V, 5 =L+ D[V, 51, ynve) =W (V, s+ P-Y + A7)
+o(7,y) e in Rt x RV+1
+
Vi (0,Y) =0 on RN+,

(4.5.62)
where Cy 5 = [|[W"||oc(26||W"||oo/n + 6). Using (4.4.38) and the properties of the
mollifiers, we get

+ + + +
’W/(Vn,_d(7> Y YN+1) DY YN+ Ay T) — /RW'(Wn‘ (1, y,2) +p -y + 2+ Ay T)ps(yn+1 — 2)dz

<.

< IWes [
R L
" r + +
<IW [ | [ W (o) = W (i)

+ +

* +
W/(ané(T7y)yN+1) +p-y+ynt1+ )\77 T) — W/<W777 (T,y7 Z) +p-y+z+ )\777 7.)

ps(Yn+1 — z)dz

o+ +
Vos(Tyyns1) = Wy (1,9, 2)

+ lyn41 — ZI] ps(Ynt1 — z)dz

ps(Yn+1 —r)dr + |yni1 — 2@ ps(Yn41 — 2)dz

W/I
<l [ |[ VMoo 1 st = P + lyness = 21| paunss — 2)d
R | J|yn+1—r|<d n

W/l
<0l [ s 24 0) b ol st = 2)as
lyn41—2]<é n

"
n
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tively super and subsolution of . Now, we choose 6 = d(n) such that
W0 (28|W" || so/1 + 0) = 0,(1) as n — 0 and define

From this estimate and Lemma we deduce that Vnt; and Vn} are respec-
41.5.62))

+ +

Vi (1Y) =V, 50 (1Y),

+
Then the functions V;;” are the desired super and subcorrectors. Indeed, we have

already shown that they are super and subsolution of (4.3.17)) with )\j{ and A,
satisfying (4.3.18). Properties (i) and (ii) of Proposition can be shown as in
the proof of the proposition. Finally, (4.3.19), (4.3.20) and easily follow
from (4.4.37)), (4.4.38), (4.4.39)) and the properties of the mollifiers. O

4.6 The Orowan’s law

In this section we study the behavior of the effective Hamiltonian H(p, L) close to
the origin, in dimension N = 1, when Z; is the half-Laplacian and ¢ = 0. We want
to prove that H(p, L) ~ co|p|L when p and L are very small, where cg is a positive
constant to be made precise. This property is known in physics as the Orowan’s law.
In order to prove it, let us introduce a new corrector h, usually called hull function.
For the precise definition of such a function we refer to [56] and references therein.
For p # 0 and L € R, let w be the solution of and let u(7,y) = w(r,y) + py.
Let us define the function h(z) such that u(7,y) = h(AT + py). We see that h is
formally a solution of

AW = [p|Ti[h] = W(h) + L inR. (4.6.63)

Moreover, by the ergodicity property of w, |h(z) — z| < Cj5 for any z € R. Let us fix
po € R\ {0}, Ly € R and let p = dpg and L = §Lg, where 0 is a small parameter.
The main idea to prove the result is to approximate h, for such p and L, by the
following ansatz

M) =0 i; o () ~2) *° iiw (5l ) (4.6:64)

where « = W”(0) > 0 (see later) and the functions ¢ and v are respectively the
solutions of the following problems

Li[¢] = W'(¢) in R
lim, oo ¢(z) =0, limy iood(z) =1, ¢(0) =1 (4.6.65)
¢ >0 in R,

and

Y] = W) + ey (W(8) - W) + e/ in R
lim _+_ ¢(z)=0

z— ' 00

L
Je (@)’

(4.6.66)

CcC =
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with L = Lg. Here and in what follows, Z1 denote the half-Laplacian in dimension 1,
i.e., u(dy) = dy/|y|?>. On the function W we assume the following hypothesis:

W € C*5(R) for some 0 < 8 < 1

Ww+1)=W(v) foranyveR

W =0 on Z (4.6.67)
W >0 on R\ Z

a=W"0)>0

If holds true, there exists a unique solution of which is of class
C*P as shown by Cabré and Sola-Morales in [33]. Under , the existence of
a solution of class C3# of the problem is proved by Gonzéles and Monneau

We will show that the function satisfies, up to small errors, the equation
([46:63) with A = co|dpo|6 Lo, where ¢y = (f(¢/)?)~. This implies, by comparison,
that H(dpo,dLo) ~ co|dpo|dLg as & — 0F. Precisely we have:

Proposition 4.6.1. Assume (4.6.67)) and let pg, Lo € R. Then
H (5po, 6 L)
52

Proof. Suppose pg # 0. For L € R, 6 > 0 and n € N we define the sequence
{s5,(2)}n by

— colpo|Lo  as § — 0. (4.6.68)

3 0 ()

i=—n

w2 e(mr)
Z ?Slnol
where ¢ is a solution of (4.6.65) and v is a solution of (4.6.66]). We consider the

differential operator N Lz‘s , defined on smooth functions as follows
X5 <L
NLp [h] = Ash' = dpo|Ti[h] + W' (h) — 6L,

where .
)\5 = 5260|p0|L.

Then we have

Proposition 4.6.2. Assume (4.6.67)). For any x € R there exists finite the limit
hE(x) = lim sk, ().
n—+oo 7’

Moreover h§ has the following properties:

(i) hE € C*(R) and satisfies

NLY [hH](z) = o(),

o(%)

where hm5_>0 = 0 uniformly for x € R;
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(ii) There exists a constant C' > 0 such that |h(x) — x| < C for any x € R.
The proof of Proposition is postponed.

Remark 4.6.3. From (ii) of Proposition we see that the function h¥ (z) goes to

infinity like the power x. Then the integral ZZ[hk, z] = f|y|>1(h5L(x +y) — hg(a:))lz—'%,

is not well defined in the sense of the Lesbegue integration. By Z? [h§ , ], we mean

d
Ti[hf.a] = lim (h§ (@ +y) = hf (@) 5.
a—+00 Ji<|y|<a ‘y’
This definition coincides with the standard Lesbegue integral for integrable functions.

In what follows we will consider the function W(7,y) = h¥ (3poy +X§T) — 0ppy which
belongs to Cy(RT x R) and then for which Z? is well defined and

__ . o . dZ —L
Ziw(r,)y] = lim o POy T 2) W) o = 0poZt [hy, Spoy + A5T).

Fix n > 0 and let L = Ly —n. By (i) of Proposition there exists dyg =
do(n) > 0 such that for any 6 € (0,dp) we have
—L ~L
NLy [hk] = NL} [hf] —on <0 inR. (4.6.69)
Define the function w(r,y) by
_ ~L
w(r,y) = h§ (5poy + A5 T) — 5poy.
Then w € Cp(R* x R), since by (ii) of Proposition [4.6.2]
[w(r,y) - As| < [C]. (4.6.70)
Moreover, by (4.6.69)) and (4.6.70|) w satisfies

wr <1y [W] — W/(W-i- (5p0y) + 6Ly in RT xR
w(0,y) < [C] on R.

Let w(7,y) be the solution of (4.1.4) with N =1, p = pg, L = 0Lg and o = 0,
whose existence is ensured by Theorem then from the comparison principle
and the periodicity of W, we deduce that

w(r,y) < w(r,y) + [C].
By the previous inequality and , we get
X;LT <w(r,y) +2[C],
and dividing by 7 and letting 7 go to +o00, we finally obtain
S colpol(Lo —n) = X; < H(opo, dLo).
Similarly, it is possible to show that
H(5po,dLo) < 6%co|po|(Lo + 7).

We have proved that for any n > 0 there exists dg = do(n) > 0 such that for any
0 € (0,00) we have
H(0po,dLg)
52

i.e. (4.6.68), as desired. O

— colpo|Lo| < colpoln,
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4.6.1 Proof of Proposition |4.6.2]

To prove the proposition we need the following two lemmas about the behavior of
the functions ¢ and v at infinity. We denote by H(x) the heaveside function defined
by

1 f >
H(x)—{ orx >0

0 for z <O.

Then we have

Lemma 4.6.4. Assume (4.6.67)). Let ¢ be the solution of (4.6.65)), then there exist
constants Ko, K1 > 0 such that

1 K
o)~ H@)+ ——| < 5L forfa| 21, (4.6.71)
and for any x € R
Ko K
0< e <¢(z) < T2 (4.6.72)
K, Ky
132 S ¢ (x) < el (4.6.73)
K 1" K
— < .0.
1+$27¢ (1‘)*14—172 (4.6.74)

Lemma 4.6.5. Assume (4.6.67)). Let 1) be the solution of (4.6.66|), then for any
L € R there exist constants Ko and K3, with K3 > 0, depending on L such that

K. K
‘1/1(3:) -2 < —23, for |z| > 1, (4.6.75)
x x
and for any x € R
K3 / K3
_ < 4.6.76
1+x2_w(x>_1+a:2’ ( )
K?) " KS
- 4.6.
<) < (16.77)

We postpone the proof of the two lemmas to the end of the section.
For simplicity of notation we denote

_x—i ~
5|Po|’

We proceed by proving several claims.
Claim 1: Let x =i+, with io € Z and v € (—%, %], then

Z;

n 1 —+oc0 1
- — =2 ——— asn — +oo,
P A D OY e
i;ﬁio
t0—1 1 400 1

ZWHZW asn—>+oo,

i=—n =1
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n

- as n — +00.
z‘:izo:ﬂ (:ZZ - Z Z
We have
n 1 i0—1 1 n 1 n+1ig 1 n—ig 1
;ﬁv i_i; o+ —1 Zizo;rlioJr’Y—i_;iJr’y ;i—’y
T ZO
g if ip = 0 o
= Z?:llo 15_232 + Z?+T:O @0+1 141»’77 lf ZO > 0 — 2’}/ Z 22 ’y as n — +OO
E?:-fo i;,zz - Z:L:é(—)&-zo-i-l = if ig <0 i=1
Let us prove the second limit of the claim.
i0—1 1 n4+1ig 1
g — as n — +oo.
DI A O ey Z =
Finally
n 1 n—igp 1 +o0o 1
T o — o — asn — 400,
i:%l (x —1i)? ; (i —7)? ; (i — )2

and the claim is proved
By Claim 1 Zl__n - Z, yio—l and Y31, g = 1)2 are Cauchy sequences

1=—n (r—i)2

and then for k > m > lip| we have

—m—1 k
1 1
Z -+ Z -—0 asm,k — +oo, (4.6.78)
B s
—m—1 1
Z —5 — 0 asm,k — +o0, (4.6.79)
= (=)
and
i 1
Z ——5 — 0 asm,k — +oo. (4.6.80)
i=m+1 (CC o Z)

Claim 2: For any x € R the sequence {sén(m)}n converges as n — +00.
We show that {sgn( )}In is a Cauchy sequence. Fix z € R and let ig € Z be the

closest integer to z, then x = ig + v with v € (—5, %} and |z — | > 1 for i # io.

Let § be so small that 5‘ o] = 2, then |(§E|p02|‘ > 1 for i # ip. Let k > m > |ig]|, using
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and we get
—m—1 k
sip(@) = s§m(@) = Y (o) + 6@+ Y [blwi) + 6(z:)] — (k —m)
i=—k i=m+1
—m—1 k
= > (o) = 1)+ 6v(xza)] + D [o(w) + 00 ()]
i=—k i=m+1
1 —m—1 1 —-m—1 1
—(1—6K)6| Y L KR S
o 2 ) 9|Po = — 1 3)0"1Po = (x—i)2
and
. . 1 il G |
s5p(T) — 85 (7) > — <0ﬁr - 5K2) d|pol (lzzk o + i:%;_l P z)

—m—1 1 k 1
— (K1 + 6K3)6%|pol? ( > T’)?+ > .2) :

i=—k ( i=m+1 (z —1)

Then from (4.6.78)), (4.6.79)), (4.6.80)), we conclude that

\sék(x) - ssz’m(az)| — 0 asm,k — o0,

as desired.

Claim 3: The sequence {(sk )}, converges on R as n — +oo, uniformly on
compact sets. 7

To prove the uniform convergence, it suffices to show that {(s%, ) ()}, is a Cauchy
sequence uniformly on compact sets. Let us consider a bounded interval [a, b] and let

x € |a,b]. For ﬁ > 2 and k > m > max{|al,|b|}, by (4.6.72) and (4.6.76)) we have

L Vi) — (s /x_i_m_l o )] 4+ L g . o
(sé,k) (%) ( 6,m)( )_ 5|p0‘ Z:z_:k [(b( z) +5¢( z)] + 5’p0| i:;rl [¢( z)+5'¢( z)]

[—m—1 1 k 1
< (K1 + 0K3)dlpo| | D @2 " 2 (x—i)2]

| i=—k

_—m—l 1 k 1
< (K7 + 0K3)d|pol Z m"' Z (b—z’)2]’

| i=—k i=m+1

and

—m—1 k
(552 (@) = (sh) @) = Kbl | Y g+ 2 1}

i——k i=mt1 (a —1)

Then by (4.6.79) and (4.6.80)
L

sup |(s54)' () = (s5m) ()] — 0 as k,m — +o0,
z€la,b
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and Claim 3 is proved.

Claim 4: The sequence {(sén)”}n converges on R as n — +o00, uniformly on
compact sets.

Claim 4 can be proved like Claim 3. Indeed

1
(552)0) = s 30 [67(00) + 60" (2]

t=—n

and using (4.6.73) and (4.6.77)), it is easy to show that {(sén)”}n is a Cauchy

sequence uniformly on compact sets.
Claim 5: For any x € R the sequences > i _, T1[¢p, x;] and > 1 _, T1 [, x;] converge
as n — —+00.
We have
T[g] = W'(9) = W'(¢) = W"(0)¢ + O(9)*.

Let x = ig+y with v € (—%, %}, and k > m > |ip|. From (4.6.71)), (4.6.78]), (4.6.79)

and (4.6.80) we get

k —m—1 k
> Lo mi] - Z Tilg.m] = > lad(x) + O(d(z:)’] + D [ad(x;) + O(d(x:))?]
i=—k i=—m i=—k i=m+1
< _dlpol gfl L 4 zk: +07§:1 Ek: ! 0
Z1701 .0,
B g i—k T i=m+1 i=—k t=m+1 ('T o 1)2
as m, k — +oo, for some constant C > 0, and
Z Il (ZS, X Z Il (b? Ty
i=—k i=—m
5|p0‘ -m—1 1 k 1 -m—1 1 k 1
> —— + - C —-C — — 0,
™ z:z—:k T —1 i:%:ﬂ T —1 z:z—:k (x —1)? Z.:%l (x — )2

as m,k — +oo. Then Yi* _ 7;[¢,x;] is a Cauchy sequence, i.e. it converges.
Let us consider now Y1 71[v¢, x;]. We have

L) = W (@) + = <W”<<z>> W”(0)) +c¢' = W"(¢)¥ + §W”’(O>$ +0(8)* + ¢

Let R > 0 be such that 0 < § < W"(¢4(2)) < 2a for [z| > R and let ¢ be so small
that =1 > R for i # i, then 0 < § < W"(¢(;)) < 2a for i # ig and by (EE.71),

(4.6.72)) and we get
k m
Y Ll - Y Ty, il

i=—k it=—m

—m—1 1 k —m—1 k 1

i=k i=m+1 i=——k i=m+1
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and

k m
S Dfpsal - Y Tilib,a]

i=—k i=—m
e 1 k —m—1 k 1
>C Z -+ Z -C Z Z VL
P R i=—Fk (z —1) i=m+1 (z —1)

for some C € R and C > 0, which ensures the convergence of Y7 T1[1h, x;).
~L
Claim 6: —C6% < lim,,_, oo NL)‘ sk 1(z) < C8%, where C is independemf of x.

Fix z € R, let i9p € Z and v € ( 2,2} be such that x = ig + 7, let 5‘ 0 > 2 and
n > |ig|. Then we have

NLXSL [SA0

5|p0| Zn: .73‘7, +51/} xl)] - Z [Il[(ﬁ?xl]—i_(sz-l[q/}?lﬁ”

i=—n i=—n

+ W (m+ Enj b(x; +6w(a:z)]> — oL

i=—n
n

— > W(S(xi) = 0T [, i)

5?‘50‘ {¢(m20)+6w Tiy) + _Z (z) + 69 (24)]

7&0

= dcoL {¢/(9Cz'o) + 0 (i) + i [ (i) + 09" ()] p — W(0) Zn: ¢(x;) — 61 [, i

3
|8
3
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2

+0 L—5+5¢ (z3,) + Z |6(:) + o)

i=—n

i#£1(

= G0l {0/ () + 32 [6(we) + 00/ (wi)] |+ (W (i) — W(0)) 3 B(w)

i=—n i=—n

iig i#ig
=0 37 Tafwh, i + W ((wi))d Y- wlwi) + 37 O(6(xi))?
pnis pore o

2

+0 [ 2t o) + Z [9@) + 60 (a)]

i

Let us bound the second member of the last equality, uniformly in . From (4.6.72)
and (4.6.76)) it follows that

IR 3 o < 2 6@+ 80/@)] < Sl (Ki+dKs) 30
o iy Py

and then by Claim 1 we get

n

_08 < lin > [¢ () + 59 ()] < 6. (4.6.81)
o

Here and henceforth, C' denotes various positive constants independent of x.
Now, let us prove that

— 0§ < lim (W"(¢(s)) — W"(0)) S () < 0% (4.6.82)
By (4.6.71]) we have
= ) 5]p0| 2112 . 1
Z p(xi) + Z | < K167 po Z @i (4.6.83)
itio 1;70" itio

If |y| > 8|po|, then again from ([@.6.71), |p(zs,) + ﬂfﬁy‘] < K% \pol which implies
that
J 52

W (6(x5)) = W(0)] < [W"(0)d ()| + O((w))* < Cniten

By the previous inequality, (4.6.83)) and Claim 1 we deduce that

n—-+o0o

2
lim (W (¢(xs,)) — W0 Z o) <C’<’ | ‘5 )(5\7|+52)<C52

i=—n

i#£iQ
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where C' is independent of ~.
Finally, if |y| < d|po|, from (4.6.83) and Claim 1 we conclude that

lim (W (6(i)) — W(0) 3 @e)| < Oy + C82 < €82,

n—-+o0o =
i#ig
and (4.6.82)) is proved.
Now, let us consider 6 "=, Z1[t), ;]. Let § be so small that § < W (4(z;)) < «

i#ig

for i # ig. Then, since 1 satisfies (4.6.66[), we have

L - ~ ~ 6 52
Ty, i) = W (i) () + EW"'(OW(%’) +O(d(x1))? + c¢™ () < C—+ C(w —)
and
) 52
T, @i] 2 Ca: i C(:L' — )%’

for some constants ¢, Ce R, C' > 0. Then, from Claim 1 we deduce that

im0 ;ﬂ T, ;]| < O (4.6.84)
i#ig

Similar computations show that

lim W ((x4,))0 _zn_j P(z)| < Co°. (4.6.85)

i#£1Q

Finally, still from (4.6.71)), (4.6.75)), and Claim 1 it follows that

2
n

Jm > @)? 40| 2k opte) + Y (3 +ovte)] | | <057

i#ig i#ig
(4.6.86)
Therefore, from (4.6.81)), (4.6.82)), (4.6.84)), (4.6.85) and (4.6.86]) we conclude that

~L
~C8” < lim NL’[s§,] < C&°
with C' independent of x and Claim 6 is proved.
Claim 7: |hf(z) — 2| < C for any z € R.
Let x = ig + v with ig € Z and v € (—%,%] Let n > ig, then by (4.6.71)) and
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(14.6.75) we get

s§n(z) —z = %6 + ¢(wiy) + 6Y(4) + _z": [p(x:) + 09 (2i)] —n —ig —

i#ig

= 10 ) + 00l + 3 () + ()] —

L u 1 5 6%|pol?
< et S [— (o -0k ) S0 a4 o) 218
a = am x—1 x
i
Then, by Claim 1
hE(z) —z = lim sén(x) -z <C.

Similarly we can prove that

which concludes the claim.

Now, let us show (i).

The function h¥(z) = lim,—, oo séL’n(x) is well defined for any z € R by Claim 2.
Moreover, by Claim 3 and 4 and classical analysis results, it is of class C? on R with

(W) () = tim_(sk,)/(2) = nETooauloori:in o () o (50

n—-00 d|pol d|pol

(h§)'() = lim (sf,)"(z) = lim_ 52‘]100’2 i_n [¢,, (m - z) oy (x - Z)} |

n—+o0 d|po| d|pol

and the convergence of {s§, }n, {(s§,,) }n and {(s§,,)"}n is uniform on compact sets.
Let us show that for any x € R

Ti[hE, z] = lim Ti[s§n, 2. (4.6.87)
First, we prove that
Tihk 2] = lin I[85 ). (4.6.88)

Fix € R, we know that for any y € [-1,1], y # 0

sin(x +y) = sf () = (s§,) (2)y  hi(@+y) = hi(x) — (h5) (2)y
ly|? ly|?

as n — —+oo.

By the uniform convergence of the sequence {(s¥ )"}, we have

L L Ly

Ssp(T+y) —s5,(x) = (85,) (@

’ 57n( y) 57n<2 ) ( 6,n)( )y| < Sup (Sgn)//(z) < 07
[yl sele-latl]

where C' is indipendent of n, and (4.6.88)) follows from the dominate convergence
Theorem.
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Then, to prove (4.6.87) it suffices to show that

Tk = lim T3sk, o).

From Claim 5 and (4.6.88)), we know that for any = € R there exists lim,,_, 1 o Z? [sén, x).
For a > 1, we have

dy

dy
sl = [ lskaloty) = sk @I+ [ lshaloty) - sk, @]
1<|y|<a ly|>a |yl

[yl?

By the uniform convergence of {s¥ 1}, on compact sets

: dy dy
lim sha@t ) —sh @Il = [ b+ y) - @I
n—+00 J1<|y|<a |y| 1<y|<a ’y|
then there exists the limit
dy
lim sk (x+y) — sk (2)]—=.
Jim [ Ik ) sl
Using (4.6.71)) and (4.6.75)) is not hard to prove that
lim lim [sk,(x +y) — sk (a:)]ﬂ =0
a——+00 n—-400 ‘y|2a a,n on |y|2 .
Then, we finally we get
. 2r L 1 . 2r L
Jim Tilsgn,a] = lim lim Tilss,, ]
dy
= lim lim sk (x+y) — sk ()] —=
00 N+ 00 IS\yISa[ J,n( y) 6,n( )] ‘y|2
dy
li li L L et
+ a—l>r—i{loo n—1>r—|r-loo |y|>a[867n<x + y) Sé,n(x)] ‘y’2
dy
= lim iz +y) — hE(2)]—5
 m ISMS&[ 5 (x+y) —hy ()] e

:I%[hgvx]v

as desired.

Now we can conclude the proof of (i). Indeed, by Claim 2, Claim 3 and (4.6.87)),
for any z € R

NI [hE 2] = lim NI [sL q]
L & n—-+o00 L gmrls
and Claim 6 implies that
XL
NL? [hf, 2] = o(8), asd—0,

where limgs_,q OT‘” = 0, uniformly for = € R. O
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4.6.2 Proof of Lemma [4.6.4.
Properties (4.6.71)) and (4.6.72) are proved in [62].

Let us show (4.6.73)).

For a > 0, we denote by ¢/,(z) = ¢’ (£). Remark that ¢/, is a solution of

Tilgy,) = éW"(d)a)gZ)fz in R.

Since ¢" is bounded and of class C*%, Z;[¢"] is well defined and by deriving
twice the equation in (4.6.65]) we see that ¢” is a solution of

T[0") = W"(@)¢" + W (9)(¢)*.
Let ¢ = ¢ — C¢l,, with C > 0, then ¢ satisfies
_ —_ 1
761 - W (6) = €6, (W (8) = SW7(60) ) + W"(0)(0")?
1 1
= cef, (W0) ~ W (@) + o (1733 ).
as |z| — 400, by (4.6.72). Fix a > 0 and R > 0 such that
W”(¢) — 1W"(¢,) >0 on R\ [-R,R];
W"(¢) >0, on R\ [-R, R].
Then from , for C large enough we get
Ti[g) — W"(¢)p >0 on R\ [-R,R].
Choosing C' such that moreover
¢ <0 on|[-R,R],

we can ensure that ¢ < 0 on R. Indeed, assume by contradiction that there exists
zo € R\ [-R, R] such that

(4.6.89)

B(x0) = s%pa > 0.

Then _

Zi[¢, zo] < 0;

Ti[¢, zo) — W (4(x0))¢(z0) > 0;

W"(¢(x0)) > 0,
from which

P(z0) <0,

a contradiction. Therefore ¢ < 0 on R and then, by renaming the constants, from
[6.72) we get ¢ < {21

To prove that ¢" > — 15;2, we look at the infimum of the function ¢” + C¢/, to

get similarly that ¢” + C'¢, > 0 on R.
To show (4.6.74) we proceed as in the proof of (4.6.73)). Indeed, the function ¢’

which is bounded and of class C10, satisfies

T [gb///} _ W”((b)gﬁ”/ + 3W”/(¢)¢/¢” + WIV(¢)(¢’)3 — W//(¢)¢/// +o (1—:x2> ,

as |x| — +oo, by (4.6.72) and (4.6.73). Then, as before, for C' and a large enough
¢ —C¢l, <0 and ¢ + C¢l, > 0 on R, which implies (4.6.74)). O
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4.6.3 Proof of Lemma [4.6.5l
Let us prove (4.6.75)).

For a > 0 we denote by ¢q(x) = ¢ (£), which is solution of

Ti[¢a] = 2W/(¢a) in R.

Let a and b be positive numbers, then making a Taylor expansion of the derivatives
of W, we get

L6~ (6 — 0] = W00+ —(W"(6) = W'(0) + e + (W'(n) = TW'(60) )
= W)W~ (60— 60)) + W(B)(6a — &) + = (W(3) — W"(0))

bl + (W) - W)

= W)~ (90— 90)) + W(O) 0 — 90) + - W"(0)+
FW0) (58— 760) + (60 = 9)0() + O +0(6)* + OGP,

+ (¢ = $)O(9) + 0(6)* + O(6a)” + O(d)”.
We want to estimate the right-hand side of the last equality. By Lemma for

|z| > max{1, |al|, |b|} we have

L " - 1 L " K L "
APa=)+=W"(0)¢ > —— I (a = b) + W (0)} —Tf‘ <a2 +b% + L;\W (0)|) .

T
Choose a,b > 0 such that (a — b) + S W"(0) = 0, then
L ~ C

0(6n — ) + L3 > -5

for |x| > max{1,|al,|b|}. Here and in what follows, as usual C' denotes various
positive constants. From Lemma [£.6.4] we also derive that

1~ 1~ C
« (b¢b - a¢a> Z _ﬁa

, C
I
and o
(¢a — 05)O(9) + O(8)* + O(¢a)® + O(d3)* > =t

for |x| > max{1,|a|,|b|}. Then we conclude that there exists R > 0 such that for

|z| > R we have
C

L[ - W @) = ———
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Now, let us consider the function ¢/;(x) = ¢’ (%), d > 0, which is solution of

Tilgi] = SW" (606 R

and denote _
Y =19 —Céoy,
with C' > 0. Then, for |z| > R we have
- 17 e 17 / 7 e 17 1 " C
L] 2 W@ — Wi ba)da—1— 5 = W (9)9+Cdq <W (6) = =W (¢d))—w.

Let us choose d > 0 and Ry > R such that

{ W"(¢) = 3W"(¢a) >0 on R\ [~Ry, Ryl;
W//((ZS) >0 on R\ [—R27 R2]7

then from (4.6.72)), for C large enough we get
Li[¢] - W"($)§ 20 onR\[-Ry, Ry,

and _
1 <0 on [—Ry, Ral.

As in the proof of Lemma we deduce that E < 0 on R and then

K K
¢§—2+—23 for |z| > 1,
r

for some K5 € R and K3 > 0. _
Looking at the function ¢ — (¢q — ¢p) + C¢l;, we conclude similarly that

K K-
TZJZJ——; for |z| > 1,
xr xr

and (4.6.75)) is proved.
Now let us turn to (4.6.76). By deriving the first equation in (4.6.66[), we see

that the function ¢’ which is bounded and of class C%P, is a solution of
L
T[] = W)W + W(8)6 + W"(6)¢/ + e i R.

Then the function ¢ = ¢/ — C¢l,, satisfies

LT - WO = Cdf, (W7(0) — W (00)) + W ()50 + W (0)df + 0"

=g, (W”(¢) - CllW”(%)) +0 <1jx2> ’

by (4.6.72), (4.6.73) and (4.6.75]), and as in the proof of Lemma we deduce

—/ . . . K.
that for C and a large enough ¢» < 0 on R, which implies that ¢’ < 5 +o3. The

inequality ¢/ > — lf;’;g is obtained similarly by proving that @l +C¢,, > 0onR.




4.6 The Orowan’s law 129

Finally, with the same proof as before, using (4.6.72)-(4.6.76]), we can prove the
estimate (4.6.77)) for the function v which is a bounded C'# solution of

L
II[T;Z)”] — W,/(¢)1/J// + 2W”/(¢)¢/¢/ + WIV(¢)(¢/)2’(,Z) + W’"(cﬁ)gbﬁw + EW,//(¢)¢/,
FIWIV ()6 + e

— W)+ 0 (1)







Chapter 5

Rate of convergence in
homogenization of local
Hamilton-Jacobi equations

We consider homogenization problems for first order Hamilton-Jacobi equations with
u€/e periodic dependence, namely

€’ e’ e

uf+ H (42,5, Du) =0, (t,) € (0,+00) x RY, (5.0.1)
ue(o’x) — ’LL(](I'), e RN .U.

with the following assumptions on the Hamiltonian H:
(H1) Periodicity: for any (¢, z,u,p) € R x RV x R x RV

H(t+1l,z+ku+1,p)=H(tz,up) foranykeZ";

(H2) Regularity: H : R x RY x R x RN — R is Lipschitz continuous and there exists
a constant C; > 0 such that, for almost every (¢,z,u,p) € R x RN x R x RV

|D(t,x)H(t7$7uvp)| < Cl(1+‘p|)7 |DUH(t7xauap)‘ < 017 ‘DPH(taxvu?p” < Cl;

(H3) H(t,z,u,p) — +o0 as |p| — +oo uniformly for (t,z,u) € R x RY x R;

(H4) There exists a constant C' such that for almost every (f,z,u,p) € R x RV x
R x RY
‘DpH(t,I',’U,,p) p— H(t,m,u,p)‘ S C

Let us introduce the non-coercive Hamiltonian F' defined by

_ |py|H(t7337y> |py|_1p:ﬂ)a lf py ?é 07
F(t, 2, y,psspy) = { Hoo(t, 20, o). otheraise, (5.0.2)

where Hoo(t, z,u,p) = lim,_,g+ sH(t,z,u, s 'p). The function U¢(t, z,y) := u(t, ) —
y satisfies

€’ e’ €

Uf+ F (t z Uury,DxUE,DyUE) =0, (t,2,y) € (0,+00) x RVF1, (5.0.3)
U0, 2.3) = uo(a) — . (@.4) € RN, B

131
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We recall that in [I8] Barles proves that under assumptions (H1)-(H4), the sequence
U€ converges to the solution U° of the following problem

{ UP + (DU, D,U%) =0, (t,,y) € (0, +00) x RN*1, (5.0.4)

U°0,2,y) =uo(z) -y,  (z,y) e RN,

where for (pg,p,) € RNL F(p,,p,) is the unique number A for which the cell
problem
Vi + F(t,2,y,ps + DV,p, + D, V) =X in R x RV*L, (5.0.5)

admits bounded sub and supersolutions. This implies that the functions u¢ converge
as € — 0 to the solution u° of

{ uf + H(Du’) =0, (1) € (0,+00) x RV, (5.0.6)

uo(ovx) = UO(I'), (S RNa

where H(p) = F(p, —1).

The chapter is organized as follows: Section [5.1]is devoted to finding estimates
on the rate of convergence as ¢ — 0. Section [5.2] is devoted to the numerical
approximation of the effective Hamiltonian by Eulerian schemes. Finally, we present
some numerical tests in Section

5.1 An estimate on the rate of convergence when ¢ — 0

This section is devoted to the estimate of the rate of the uniform convergence of the
solutions of ([5.0.1]) to the solution of the equation ([5.0.6)) in term of e.

5.1.1 The main result

Theorem 5.1.1. Assume (H1)-(Hj) and ug € WH(RN). Let u¢ and u® be respec-
tively the viscosity solutions of (5.0.1) and (5.0.6). Then there exists a constant C,
independent of € € (0,1), such that for any T > 0

sup  |u(t,z) — ul(t,z)| < CeTes. (5.1.7)
[0,T]xRN
If ug is affine then
sup |uf(t,z) —u’(t,2)| < Ce. (5.1.8)
R+ xRN

5.1.2 Preliminary results

In this section we recall some results that will be used later to obtain error estimates.
The assumptions (H1)-(H4) on H guarantee that F satisfies

(F1) Periodicity: for any (t,,y,ps, py) € R x RV x RN+1

Ft+1,z+ky+1,pspy) = F(t,2,y,ps,p,) for any k € ZV;
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(F2) Regularity: F': R x RV+1 x RN+1 — R is Lipschitz continuous and there exists
a constant C1 > 0 such that, for almost every (¢, z,y, pz, py) € RxRNHLxRN+1

1D,y F'(t 2y, P2y y)| < Crllpal + [pyl), [DyF(t, 2,9, 05, py)| < Crlpyl,
‘D(px,py)F(tafL‘»y,pmpyN < Cy;

(F3) Coercivity: F'(t,z,y,pz,py) — +00 as |pz| — +oo uniformly for (t,z,y) €
R x RN |p,| < R, for any R > 0;

Remark that F'(t,z,y,0,0) = 0. This and (F2) imply that for every (,z,y,pz, py) €
R x RN+1 % RNJrl

Moreover, by construction, F' satisfies the "geometrical' assumption

(F4) For any (¢, 2,9y, pz,py) € R x RN x RN+1 and any A > 0,
F(t,x,y, )\pxa)\py) = )\F(t7x7yapxapy)'

Assumption (F4) guarantees that ((5.0.3)) is invariant by any nondecreasing change
U — ¢(U), see [37] and [52], i.e., any function V = ¢(U*¢), with ¢ nondecreasing is
solution of
{ Vt+F( 2 U4y p,V,D V) 0, (t,z,y) € (0,400) x RN+1,
(O T,y ( ( )_y)7 (xay)eRN+l'

t

€’

)=
Finally, note that (F3) and (F4) imply the existence of a positive constant Cy such
that

F(t,z,y,ps,0) > Colpy| for all (t,z,y,p;) € R x RVTL x RY, (5.1.10)

In [18], in order to construct sub and supersolutions of (5.0.5)), Barles introduces
for a > 0 the auxiliary equation

W F(t, @, y, pe+ DWW, py,+D,W*) +aW® =0, (t,2,y) € RxRYT (5.1.11)

with F defined by (5.0.2), and shows that if (H1)-(H4) hold true, then
admits a unique continuous periodic viscosity solution. Moreover the limit of
aWe(t,z,y) as a — 0" does not depend on (¢, x,y) and the half-relaxed limits of
W —min W provide a bounded subsolution and a bounded supersolution of ,
with A = —lim,_g+ aW?(t,2,y). We use the notation P = (p,,p,) € RVT! and
W (z,y, P) for the unique solution of (5.1.11)). We have the following proposition:

Proposition 5.1.2 (Barles, [I8]). For any (t,r,y,P) € R x RN*! x RN+1 P =
(Pa, py), the following estimates hold

(i) Ming ;) eRxRN+1 —F(t,z,y, P) < aW(t,z,y, P) < MaX(; g o) cRxRN+1 —F(t,z,y, P);

(7i) There exists a constant K1 > 0 depending on | F(t,x,y, Dz, Py)|lcc and Co such
that
max W% — min W*<Kj.

RxRN+1 RxRN+1
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Further properties of W%(x,y, P) are given in the following lemma:
Lemma 5.1.3. For any (t,z,y, P) € Rx RNt x RN the following estimates hold
(i) a|DpW*(t,x,y, P)| < C1, where Cy is introduced in (F2);
(ii) |aW(t,x,y, P) + F(P)| < aKy, where Ky is introduced in Proposition '
(iii) W*(t,z,y,0) =0;
(i) | DTl < C.

Proof. Let us fix Q € RN¥*!, The Lipschitz continuity of F, i.e. (F2), implies that
the function W (t,z,y) = W(t,z,y, P + Q) satisfies

Wi+ F(t,x,y, P+ DW) + oW < C1|Q)|
and then, by comparison
aW(t,z,y) < aWe(t,z,y, P) + C1|Q)|.
A similar argument shows that oW (t, z,y) > aW(t,z,y, P)—C1|Q|. It then follows
a|We(t,z,y, P+ Q) = W(t,2,y, P)| < C1]Q],

which proves (i).
Let us turn out to (ii). We claim that

pi=a max W*>—-F(P).

RxRN+1

Indeed, W%(t,z,y, P) is a supersolution of
W+ F(t,z,y, P+ DW?%) = —p.

Let V be a bounded subsolution of (5.0.5)), then by comparison between W< + put
and V — F(P)t, we have

V(t7 z, y) - Wa(tv €, y) < V(O7 z, y) - Wa(o’ xz, y) + t(F(P) + N)
Since V and W are bounded, dividing by ¢ > 0 and letting ¢ tend to 400, we obtain
p > —F(P). Then from (ii) of Proposition for (t,x,y) € R x RNFL

aW(t,z,y,P) >a min W*>a max W -—aK; > —F(P) - aKj.

RxRN+1 RxRN+1

A similar argument shows that
OlWa(t,l‘,y,P) +F(P) < aKl;

this concludes the proof of (ii).
Property (iii) follows from F'(t,x,y,0,0) = 0 and the uniqueness of the periodic

solution of ([5.1.11])).
Finally, (iv) is an immediate consequence of

F(P) - F(Q) < 20K + a|| DpW*||o|P = Q)
and of (i). O

We conclude this section by recalling some properties of the solutions u® and u.



5.1 An estimate on the rate of convergence when ¢ — 0 135

Proposition 5.1.4. There exist constants Cp, L > 0 such that for any (t,z), (s,y) €
[0,T] x RN
uc(t, )|, [u’(t,2)| < Cr, (5.1.12)

]uo(t, x) — uo(s,y)\ < L(Jt = s| + |z — y])- (5.1.13)

Moreover, for anyt € [0,T), the Lipschitz constant of u®(t, ) is the Lipschitz constant
of the initial datum uyg.

Proof. By comparison
(1, ) — o()] < Cot
where Co = max, y p|<|ug|y.oo |H (@, y,p)|- This implies (5.1.12)) for u¢. Similarly can
be showed the same estimate for uY.
The Lipschitz continuity of u° follows from the comparison principle for (5.0.6)),

see [13], Theorem II1.3.7 and Remark III.3.8. O

5.1.3 Proof of the main result

This section is devoted to the proof of Theorem We are going to show that
for any T'> 0
sup |UC(t,2,y) — U°(t,2,y)| < CeTe,
[0,T] xRN +1
where C' does not depend on 7. Since U¢(t,z,y) = u(t,x) —y and U°(t,z,y) =
u®(t, z) — y, this estimate automatically gives (5.1.7)).
Let us consider a function ¢ : R — R with the following properties

¢ (s) >0, for any s € R,
Jim o(s) =1, im o(s) =0, (5.1.14)

[6(s) = x(s)], ¢/(s)] < 4%, forany s €R,

where we have denoted by x(s) the heaviside function defined by

(s) = 1, for s >0,
X\8) = 0, for s <O.

Forn € N, ¢, § > 0, let us define the function

o) = 3 e (2) —enr ),

="
Then we have:

Lemma 5.1.5. Assume (5.1.14). Then for any s € R, the limit lim,,_, {00 ™% ()
exists and the function ¢?:

pi(s):= lim _@(s)

n—-+o00
is of class C* with (©?)'(s) > 0 for any s € R. Moreover

lim ) (s) = { (i =De+6(0)e, if 5 =1e, (5.1.15)

5—0+ i€, ifie <s < (i+1)e.
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See the Appendix of this chapter for the proof of the lemma.
Let us define

U (t,z,y) == @2 (U(t, z,y)).

Since F' satisfies the "geometrical" assumption (F4), the function U<? is solution of

{ Up° + F (L2, 532, DU D) =0, (t,2,y) € (0,T) x RN+,
U€6(07x7y)*90e(u0( )—Z/), (x,y)GRN“.

(5.1.16)
By stability of viscosity solutions, see e.g. [40], the limit U¢(t, z,y) of U (¢, z,y) as
6 — 07 is a discontinuous viscosity solution of (5.1.16]) with initial datum goe(uo( )—
y), where @c(s) = lims_o+ ©%(s). This means that (U¢)* = limsup} ,+ U (resp.
(U9), = liminf, 5_q+ UY) is a viscosity subsolution (resp. supersolution) of (5.1.16 (5.1.16),
and (U)*(0,2,y) < (pe)*(uo(z) — y) (resp. (U)u(0,2.y) = (pe)e(uo(z) — y))-

Moreover, by ({5.1.15|)

B i€, if ie <U(t,x,y) < (i+ 1)e,
U(t,z,y) = (i —1De+ ¢(0)e, if (t,z,y) € Int{U* = ie}.

At the points (¢,z,y) € 0{U® = ie}, the value of U¢ depends on the lower semi-
continuous or the upper semi-continuous envelope that we consider in the definition
of discontinuous viscosity solution. In particular, since U€ is continuous, U* has the
following properties

(U (t, 2, y) Ut z,y)], [(U)s(t,2,y)~U(t,z,y)| < e for any (t,z,y) € [0, T]xRN !

(5.1.17)
and _
DU(t,x,y) =0 if U(t,x,y) # ic, i € Z. (5.1.18)
Condition ([5.1.18]) implies that Ue is actually a solution of
{ Ui+ F (L,2,4,D,0,D,0) =0, (t,2,y) € (0,T) x RN,
Ue(ovxvy) _QOE(UU( )_y)) (m,y) ERN+1'

Indeed, when ie < U€(t,z,y) < (i + l)e, for some ¢ € Z, the function U¢ is
constant in a neighborhood of (¢,z,y). Then the result follows from the fact
that F(t,x,y,0) = 0. On the other hand, when U¢(t,x,y) = i€, by periodicity,
F(é,f,Uejy,P) = F (L2 8 p).

€’ e?e?
In order to estimate |U¢ — UP| it is convenient to estimate |U¢ — U°|; indeed, -
does not any longer appear in the equation satisfied by Ue.
Let us define V<(t,z,y) = e_tﬁe(t,x,y) and VO(t,z,y) = e U (t,z,y). The
functions V¢ and V' are respectively solutions of

€’ 5’6’

VE+VE+ F (L 2L D VEDVE) =0, (t,a,y) € (0,T) x RN+, (5.1.19)
V(0,2,) = e luo(x) — ), (e,y) € RN, -

and
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A 0 o N+1
{ VO 4+ VO F(D,VO, D, V0) =0, (t,2,y) € (0,T) x RN, (5.1.20)

V0(0,2,y) = uo(z) — v, (z,y) € RVFL,

For alleviating the notations, let us denote a vector of RV by X = (z,2n5,1),
where x € RY and x 41 € R. We first estimate from above the difference (V¢)* —V?:
for this, let us introduce the auxiliary function

t X X-Y
Bt X,5.Y) = (V'(X) - Vo(sY) - awe (L2, 250 )
€ € €
, , (5.1.21)
_ |X_Y’ . ‘t_8| —Z|X|2—L
2eP 20 2 T—t
where a = €%, 0, 3, o, 7, n € (0,1) will be fix later on and 3 and @ satisfy
0<6<1—-p. (5.1.22)
In view of (5.1.12)), (5.1.17)), (i) of Proposition [5.1.2f and (5.1.9),
e |IX=Y] |[X-Y]? r _,
(I)(t,X,S,Y)S?CT—I—6+’$N+1—yN+1’—|—Ecl G — 2eP —§’X’

for all (t, X), (s,Y) € [0,T] x RN*1. Hence, ® attains a global maximum at some
point (£,X,0,Y) € ([0,7] x RN*1)2, Standard arguments show that 7, o < T for o
small enough.

Claim 1: There exists a constant M; > 0 independent of € such that ﬁj%" <

Mi(1+ gy o
The inequality ®(¢, X,%,Y) < ®(¢, X, 0,Y) and Proposition (5.1.4) imply

T—of o _ : o o =
‘20—‘ < Vo(t7Y) - VO(U7Y) < |e_t - e_a“UO(ta Y)| + e_U|UO(ta Y) - UO(J>Y)|
(o

<[t —ol(Cr+ [Unial) + LIt = of
from which Claim 1 follows.
_ Claim 2: There exists a constant Mz > 0 independent of ¢ and 7', such that
XY < g
PR B - o
The inequality ®(¢, X, 0, X) < ®(¢, X, 0,Y) implies

Using (5.1.13),(i) of Lemma[5.1.3| and (5.1.22)) we then infer

X-Y)? - = X-Y - - —
% < ‘ Lﬁ’ = (L+ )X -Y|+77P0 X -7
€ €
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This concludes the proof of Claim 2.

Claim 3: There exists a constant M3 > 0 independent of € such that r| X|? < Mj.
The inequality ®(,0,0,0) < ®(%,X,0,Y) implies

_ I — _ 3
%|X!2 < (VLX) = V%0, Y) + VO0,0) — (V)*(E,0) + eW® < 0, 0)
€
X X-Y
—ewe |-, = .
6 ( 7 6 ’ Eﬂ >

Then, using (5.1.12)), (5.1.17), Claims 1 and 2, (iii) of Lemma[5.1.3] (i) of Proposition
[5.1.2land (5.1.9)), we deduce

>

(LRSI

SIXP < e UEX) ~ U0 V)] + e — e U0, )] + ¢
X X-
’ € ’ 6'6

_ €
<ACT + Mae® + [t — o|(C 4 |Gysa|) + 26 + —C1

~l

FV00,0) — (VE)*(70) — eW® (

[N IS |

X Y]
B

<C+ 20’M1|@N+1|2 <C+ QUMl‘Y‘Z,

and Claim 3 follows by choosing o < ﬁ.

Now, suppose first that ¢ = 0, then

t X n r
VY, X)=VOot, X)—eW (=, =,0) — —— — =|X|?
(V9 (6.X) = VOt X) - v (£,5,0) = 2 = 71X

< ((pe)*(UO(f) - IN+1) - VO(Uv ?) —eW® <O> ) Eﬂ

for any (¢, X) € [0,7] x R¥*1 from which, using (i) of Proposition (iii) of
Lemma (5.1.9) and Claim 2, we deduce

— r
(V)" (£, X) = V(2 X) < () (wo(®) — Tx 1) = VO(0,¥) + o+ DX + €700 M,

Letting o, n and 7 go to 07 and using ((5.1.17)) and Claim 2 we obtain

(VY (t, X) = VO(t, X) < () (uo(T) = Tns1) = (u0(y) = Ynvs1) + Ce' ™’
< (po) (uo(@) = Fxs1) — (uo(®@) = Tn1) + (L + DX = V] + O
<C(P 4+ €79 + e,
which implies
US(t, X) —U°(t, X) < Cel(” + 7). (5.1.23)
The same estimate can be showed if o = 0.
Next, let us consider the case t,o > 0.
Claim 4: There exists a constant C' > 0 independent of ¢ and 1" such that
t—o n I
= VOt X)+ F
g VY ET) (

es

) <08 4 &),
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The function

C‘X|2_ |t70-|2 _ Ui
2 20 T—1t

(5.1.24)

t X X-Y |1 X —Y?
t, X NV, X) —eWe | =, = - —
(7 )_)(V)(7 ) € <€7€7 Eﬁ ) 2€ﬁ

has a maximum at (£, X). By adding to ® a smooth function vanishing with its first
derivative at (£, X), we may assume the maximum is strict.
Next, for j > 0, let us introduce the function

Z-Y XY t—of?
\I]j(t7$7X7Y7Z)::(VG)*(taX)_EWa <S7Y7 65 ) - | 265 | _g‘X|2_ | 2O_J|
- % - %(!t —es|2+|X - Z2 + |X — Y ]2).
Let P; = (tj,sj,X;,Y;,Z;) be a maximum point of ¥; on the set

A—BE1 B C 1) «B(X.1)x B (f 1) « B(X1).

Since (¢, X) is a strict maximum point of (5.1.24)), t; — ¢, s; — g, X, Z; = X

and Y; — % as j — +o0o. Then, for j large enough, P; lies in the interior of A.
Moreover, standard arguments show that

j‘tj - 68j|2, j‘X] — Zj’2, j|X] - 616‘2 —0 asj— +oo. (5.1.25)
Remark that this implies in addition that
2]t — esi||X; — €Y < jltj —esi|* +jIX; —€Yj|* =0 asj— 4oo. (5.1.26)

Since (V€)* and W are respectively viscosity subsolutions of ([5.1.19) and superso-
lution of (|5.1.11f), we obtain
tj — 0 n

o T 12

+j(t; —es;) + (V) (L5, X;)

_ (5.1.27)
t: X; X;-Y . .
+ F (ej’ ?j’ 4j6ﬁ — —|—TX]' —|—](Xj — Zj) —|—](Xj — EY})) <0
and
7l Y Zi-Y
j(tj —GSJ‘) 4+ aW® <Sj,Yj 66> + F (Sj,Yj 7 —|—](Xj —6Yj)> > 0.
(5.1.28)

Subtracting ([5.1.27]) and ((5.1.28)) and using the Lipschitz continuity of F', assumption
(F2), we get

tj—o n - of  Z-Y

Cy

€

|27 — Y]

< — (Itj —esj + X — €¥5) <€g +j|Xj—eYj\> (5.1.29)

X;: —Z; .
+ 1 (‘]66]’+T|Xj|+]|Xj—Zj|).
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Let us estimate j|X;—Z;|. From the inequality ¥;(t;, s;, X;,Y;, X;) < U,(t5,55, X;, Y], Z;)
we deduce that

j 5 XI Y 7l -Y
§|Xj—Zj| < eW® (Sj’yj’eﬁ — eW® sj,Yj,ieﬂ ,

and using (i) of Lemma we get

e |X; — Zj

LSS - gl X - 7)),

J
o1 Xi - Zi|* < ¢
Then
91X, — Z;] < 201705, (5.1.30)

Then, passing to the limsup as j — +o0 in (5.1.29) and taking into account Claim
2, (5.1.25) and (5.1.26)), we obtain

X-Y
€

t—o n N t X
= N, X)—aWe | -, —

— 1 1
By Claim 3, r|X| < T%Mf, hence choosing r» > 0 such that T%M?’Q < 708 we
have r|X| < ! =05,
Finally, Claim 4 easily follows from ([5.1.31]), Claim 2 and the following inequality

—aW® (t,X,X_Y> zF(X_ﬁY> —aK12F<X_Y> — Ké’
€

€ 66

which comes from (ii) of Lemma .

Claim 5: There exists a constant C' > 0 independent of ¢ and 1" such that

_ . _(X-Y
”+V0(U,Y)+F< . ) > _Cel=t8,
€

The function

A | o+

X X-Y X_Y]?2 |F— g2
(S,Y)—’GZ)(S,Y)IZVO(S,Y)+6WO‘( X >+| 2, s

e’ € 2¢b 20

has a minimum at (o,Y), consequently (0,0) € D~¢(0,Y). If we set

~ X-Y]? |t-s? = t X X-Y
Y = 0 Y | Y = @ -
V(s,Y) = Vs Y) + g b g e W) =W |- :

by properties of semijets of Lipschitz functions, see e.g. Lemma 2.4 in [36], there
exists @ € RV*! such that
~ — — t—oc X-Y
(0,Q) € D"V(0,Y)=D V%0, Y) - ( ‘.

g Eﬁ

) —Qe D W(Y).
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Since VY is a supersolution of (5.1.20]), we have

+V%0,Y)+ T (Xe_ﬁy + Q) > 0. (5.1.32)

t—o

g

By (i) of Lemma[5.1.3]
Y -7

t X X-Y t X X-Z
ewe E, —, —eW® é, —, <fo = 1Py - 7),
€ € b € € B e B
from which we get the following estimate of Q):
Q| < C1e =05, (5.1.33)

Then, Claim 5 follows from ([5.1.32)) using estimate (5.1.33) and the Lipschitz conti-
nuity of F assured by (iv) of Lemma

Claims 4 and 5 imply
(VY (6, X) = V(0,Y) < C(" "7 4 &),

for some constant C' independent of € and T'. Since (£, X,0,Y) is a maximum point
of &, we have

for all (t,X) € [0,T] x R¥N*1. Then, by (iii) of Lemma

o — t X X-Y T n
VY X) =Vt X) < (VYEX) -V V) —eWe | =, = + X+ —
( )(’ ) (7 )—( )(? ) (U’ ) 6 (6767 Eﬁ ) 2’ ‘ T_t
o X-Y| r n
< O(A—0-8 4 0y € X=Y] rigp, 1
< C(e +e)+acl > +2]X] + 7

< Ol 0B o 0 CXQ n
< Cl(e +6)—|—2\ ‘+7T—t’

for some positive constant C. Hence, sending 7, n, — 0% and taking into account

(p-1.17), we get

US(t, X) — U, X) < Cet (7079 + &9).
Then, from the previous estimate and (5.1.23)), we can conclude that for all 3, 6 €
(0,1) satisfying (5.1.22) we have

U(t,X)— Ut X) < Cel (078 4+ ¥ 4+ %),

for all (t,X) € [0,T] x R¥*1. The optimal choice of the parameters is § = 3 = 1,
which gives
1
sup  (US(t,X) —U°t, X)) < Ces.
[0,T] xRN+1

The opposite inequality follows by similar arguments, replacing (V¢)* with V% and

V9 with (V¢), in (5.1.21)), and the proof of Theorem in the general case is
complete.
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Now, let us consider the case when ug is affine. Let us suppose that ug(z) =
p-x+ co for some p € RY and ¢y € R. In this case, the solution of is
u(t,x) =p-x+co— H(p)t. Let V be a bounded viscosity supersolution of
with p, = p and py, = —1. Let us define

— [t X
Ve, X)=U"tX) + €V ( ) .
€ €

Since ug(x) —y > we(uo(x) —y) — € then V(0, X) > pe(uo(x) —y) — (M + 1)e where
M = ||V||s. Hence, it is easy to check that V¢ is a supersolution of

Vit F (g,%,DXVf) -0, (t,X) € (0,T) x RN+1,
VE(OaX) = SDE(UO(‘T) - y) - (M + 1)6) (xay) € RN+1'

By comparison we get V¢(t,X) > (U)*(t,X) — (M + 1)e and this implies that
Ut,X)—U¢(t,X) > —Ce. A similar argument shows that U°(¢, X)—U¢(t, X) < Ce
and this concludes the proof of the theorem. O

5.2 Approximation of the effective Hamiltonian by Eu-
lerian schemes

In this section we give an approximation of the effective Hamiltonian F(P). To
this end, we introduce an approximation scheme for the equation and for
simplicity we only discuss the case N = 2. Given Nx and N; positive integers, we
introduce At = 1/Ny, h = 1/Nx and

R} := {X;; = (vi,y;) |7 = ih, yj = jh, i,j € L},

Ras := {tn, = nAt|n € Z}.

An anisotropic mesh with steps hy and ho is possible too; we take hy = hs only
for simplicity. We denote by WSJ?P’O‘ our numerical approximation of W/ at
(tn, xi,y;) € Rap x R%. For (5.1.11)) we consider the implicit Eulerian scheme of the

form

Wn—l—l,P,cx N n,P,a

i, - YR oninjrl,P,oz + S(tn, xi, yj, h, [Wn+1,P,a]i7j) =0, (5.2.34)

where

S(tna LiyYj, h7 [W]’L,])
= g(tn, i, Yjs (AT W)ij + pay (ATW)iz1 5 + pays (AT W)ij + Dy, (A3 W) j—1 + py)
(5.2.35)
and
Wiv1; — Wi
h )
We make the following assumptions on g:

Wijt1 — Wi

(ATW)ij = .

(AZW)ij =
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(g1) Monotonicity: ¢ is nonincreasing with respect to its fourth and sixth arguments,
and nondecreasing with respect to its fifth and seventh arguments;

(g2) Consistency: for any t € R, (z,y) € R? and (¢s,qy) € R?
9t 2,Y, 4v: 4oy 4y: ay) = F(E, 2,9, s @)
(g3) Periodicity: for any t € R, (x,y) € R? and Q € R*

gt+Lx+1,y+1,Q) =gt z,y,Q);

(g4) Regularity: g is locally Lipschitz continuous and there exists C1 > 0 such that
for any t € R, (x,y) € R? and Q € R*

(g5) Coercivity: there exist Cy, C3 > 0 such that for any t € R, (z,y) € R?,
(¢1,42) € R?

~ _ l ~
g(tvmay7q17q270a0) > CQ(’ql ’2 + ’q;’Q)Z — 03;
(g6) For any te R? (3773/1)7 (x7y2) € RZ? q1,92 € R
g(tax7y17q17q27070) :g(t,fﬁvaaQLQZ,OaO)'

The points (gl)-(g4) are standard assumptions in the study of numerical schemes
for Hamilton-Jacobi equations. The coercivity hypothesis (gh) can be substituted
by the weaker condition

N 117H1 g($ay7Q1aQQ7Q3aQ4) = +00
q; +q2 — 400

if g (and hence F') does not depend on time. If g is homogeneous of degree 1 w.r.t.
@, then the two coercivity conditions are equivalent.

As an example, we suppose that the Hamiltonian F' is of the form F'(¢, x, v, py, py)
a(t, z)|pz| + b(t, z,y)|py|, with a and b Lipschitz continuous functions and a(t,z) >
Cy > 0; we consider a generalization of the Godunov scheme proposed in [94]:

g(ta x,Y,491,492,43, Q4)
= alt,2)[(ar)? + (63?7 +b* (2, 9)[(a5)? + (a])?]

[
NI

— b (t, 2, y)[(g3)? + (g1)%]2.

where ¢* = max(q,0) and ¢~ = (—¢)". Then hypothesis (g1)-(g6) are satisfied.
The following theorem is the discrete version of the analogous result in [I§] for

the exact solution W of (5.1.11]).
Theorem 5.2.1. Assume (g1)-(96). Then we have

(i) For any P = (ps,py) € R%, a, h, At > 0 there exists a unique (Wﬂip’a)

Z’J
periodic solution of ((5.2.34));
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(ii) There exists a constant K, depending on |F(-,-,-, P)|los, C1 in (g4), Ca, Cs
in (95), pe and py, but independent of a, h and At such that

P ' P —
max W% — min W2 < Ky;
ign ign "

(iii) There exists a constant FhAt(P) such that

lim aW5P® = —F(P) Vi.j.n; (5.2.36)

a—0t !

(iv) Fﬁt(P) is the unique number Xﬁt € R such that the equation

W.n.—i_l’P - nzP

o At Y + S(tny Ty, y]7 h, [Wn_‘—l’P]i’j) — Xﬁt (5237)

admits a bounded solution.

Proof. A proof of the existence of a solution of ((5.2.34)) in the uniform grid on the
torus with step h is given in [39].
Let us prove (ii). First, remark that by comparison with constants we have

max [a ;37| < Cy, (5.2.38)

17]7n

where Cp := ||F(+,, -, P)||co- Next, let us define

W := max W/an?P’a.
j 2
We claim that W satisfies
n+1 =N
W W _
W + aW?H + S(tn, xi, h, [Wnﬂ]i) <0,

where

g(tna Zi, h7 [W]Z) = n’blng(tn, Tiy Yy, (ATW)Z + Dz, (ATW)Z—I +px7py7py)'

. - . . TN P,
Indeed, for any i and n, denote by J(i,n) the index j such that W; = max; Wlnj o=
P
W5% | then
¥ (i,n)
wrtbbe gy o wrbbe _ypmbe g —n
0 (4,m+1) ©J (i,m+1) > ©J (i,n+1) v (i,m) — Wi B Wz'
At . At At ’
?L+1;P,a N W@jl,P,a .n+17,‘P,oz B W@jl,P,a
(A+Wn+1,P,a _ _ i bIGntD) i+1Jit1,n41 8 (4,n+1)
! )iGemen = <
J (i,n+1) h h

—7n+1
= (ATW )i7
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Wn+1,P,a B Wn+1,P,a Wn+1,P,a N WnJrl,P,a
(AFWrthPay _ _ BIGntn hianty o BGmt i—LJ1,n11)
1 =15 (i,nt1) h - h
— (AT
- (Al w )i—lv
and
nj—l,P,a N an—l,P,a
+117n+1,Pa R [ b (in+1)
(Ag W )ij ; - <0,
»J (i,n+1) h
nj—l,P,oe o an—l,P,oa
i:j(i,n+1) ivj(i,n+1)*1
A+WTL+1,P,04 o _ > O
(A )'La](i,n+1)_1 h =

Since (WZZZP’O‘) satisfies (5.2.34)), using the monotonicity assumption (gl), we get

wrtt oW _ _

L+ alW T 4 St b, W)
+l

B At 4 (4,n+1)

——n+1 ——n+1
+ gt i t5, L (ATW)i 4 ey (ATW)ict 4 P pys py)
an—l,P,a o Wan,a
47 (4,n41) 47 (4,n41) i aan—l,P,a
- At 7"7.7‘(2',n+1)
1,P,
+ g(tn, x;, y;(i tD)’ (Ai"WnJr Py

i:j(i,n«l»l)
+y1n+1,Pay _ +11n+1,Pay _
(AW )i,j(i,nH) +py, (AW )i,j(i,nﬁrl +py)

+ Pz, (ATWnH’P’a)i—l’

J (6,4 1) T Pa;

<0,

as desired. Then, by (g4), (g5) and (5.2.38)), we see that W, satisfies

W?H—W? ~ +y7ntl -2 +y7ntl +2
e Ce (AT 4 pa] P 4 AT iy 4 pal*P?)

SIS

- <0

)

where K1 = Co + Cs + 2C; Ipy|. In particular we infer that
Wit W < KA,
which implies that if n > m then
W, =W, < Ki(n—m)At = Ki(t, — tm). (5.2.39)

Next, let us consider

W; = max W,
n
Similar arguments as before show that W, satisfies

G (AT + a2+ (AT W) + ] P)F < K,
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which implies the existence of a constant K5 > 0 depending on Cj, C~’1, 6’2, 6’3, .
and py such that

max [(A{ )| < Ka. (5.2.40)

Now, let (i;,m1) and (iz,n2) be such that maxivnW? = W?ll and mian? =
TN

WZQ, and let n;, be such that W;, = max, W;, = W::? By periodicity, we may
take |2;, —xj,| <1and 0 <t,, —1n, <1. Then using (5.2.40) and (5.2.39), we get

Then we have proved that

max W, — min W, < Ko, (5.2.41)
1,n

@M

where Ky depends only on Cj, 6’1, C~’2, C~'3, P and py.
Next, we consider the behavior of WZZ’»P’Q in j. We claim that

P P, . . .
Wi’n, Yoy +pyy]1 S Win7 fIes +pyy]2 lf J1 Z J2 and py < 0,

,jl 7j2
Wb — gprba g, i i if m. =0 5.2.42
iji o Vi or any Ji,Jjz 1t Py =1, (5.2.42)

Wimp’a + pyyi > Wb +pyYj, it j1 2 j2 and py > 0.

J1 2,92

Let us consider the case p, < 0. Suppose by contradiction that

P,a n,P,a n,P,a n,P,a
M = max MR VAR o)) = WS et ey .
e (W™ = Wagy " Fpy (i —yp)) = Wiz = Wi = py (v, —v5,) > 0
Then j; > j, + 1. We have the following estimate
n,Pa n,P,a n,Pa n,P,a
+ H,P,a - + ﬁ,P,a o — Z+1’Jl i7jl _ Z+17]2 i’jQ
(ATWRPR) 5 = (AfWRRR) = T ;
n,Pa n,P,a n,Pa Wﬁ,P,a
Z‘—"_17]‘1 Z+17]2 _ i?-jl i7j2 < 0
h h -
Similarly
+1rn,Pay. +yrn,Pay
(AT W )z‘—l,jl > (ATW )i—17j27
and
n,Poa n—1,P,a n,Pa n—1,P«a
imjl i7j1 > i7j2 i:j2

At - At
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Moreover, we have

n,P,a nP,«a
+ H,P,Q _ 7‘).]1_‘—1 i»jl
(Az W )5,31 tpy = h + Py
n,P,a n,P,a Wﬁ,P « T, Pa
_ _ Ggitl P Tp Yi,+1 7Y, 25 iJ2 I Y,7Y
h Y h Y h

similarly

(A+WnPo<);3 ,1+py207 (AJrWnPa) +py>0 (AJFWRPO‘);; ,1+py§0-

Then, since WZ?P’O‘ satisfies (5.2.34)), using assumptions (gl) and (g6), we get

“J1 ©J2 4,71

+g(tﬁ,$ » Yz (A+Wnpa)

a(WEP — WPy < gty w7, 45 5 (AT WP = p (ATWTPY), = 4 p,,0,0)

i—1,741

4,71 i—1,741

This implies that

P, n,P,
0 <alM = a(Ws" = WR" 4 py(y; — ;) < apy(y;, — 5

2,71 2,792 1 J2 ) < 0’

2
which is a contradiction and this concludes the proof of (5.2.42) for p, < 0. The
case p, > 0 can be treated in an analogous way.
. . P,
Now, to prove (ii), we use the properties (5.2.41) and (5.2.42) of W/, and
again we only consider the case p, < 0. Let (i1,j1,n1) and (ig,jQ,TLQ) be such

that I/Vﬁlj’fja = max; jn W" P and WZ;QJ’;DQ = min; j Wn P Tet 7 be such that

w2 = wnaPe By perlodlclty, we can take 0 < y7 —y;, < 1 and [z;, — 25| < 1.

2 i2,j

Then

wbe —

1,71 1

< W + Ky
:an,Pa+K

12,7

P
S W5+ py (i —v7) + Ko

12,J2

< WP~ py + Ko,

— 12,]2

and this concludes the proof of (ii).

The property (iii) easily follows from (ii) and (5.2.38]). Indeed, from (/5.2.38)),

up to subsequence, amin j, W;"; P converges to a constant —Fﬁt (P) as o — 0T,
Then from (ii), for any i, j, n, we get

W5 + Fy' (P)] < lamin W57 + ' (P)] + ol W57 — min w757
17.77’”‘ 7 7.]n

. At 3
< \ammWZLJ?P’a +F, | +aK; —0 asa— 0",
Z7]7n g

and (iii) is proved.

= P, (ATWPO)-— 4 p0,0) = 0.
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Let us turn to (iv ) Let us define Z-n’.P’a = Winj’-P’O‘ — min; ;, W e By (i), u
to subsequence, (ZZ1 %) converges to a grid function (Z;" ’P) as o« — 07. The grld

ij
. P
function (Z;'7“) satisfies

ZnJrl Pa Zn ,P,a

bk +aZl T 4 St @iy, b (270D ) = _an%lwnpoé.
. + . .. n,P,a P A
Letting o — 07, since by (ii) (Z ) is bounded and ammm W WP — T

we see that (ZZ]’.P) is a solution of ([5.2.37)) with )\h = Fh .

” ) of ( m, we show that
if there exists a subsolution (U n’P of ( Wlth )\h = A1 and a supersolution

1,7

(V Of m Wlth >‘h = )\2, then )\2 < )\1

To prove the uniqueness of a solution (/\h )

4.
n,P n,P no, ng,P
Let M = max; n(U -V ) = Uipio = Vioo - Then
no,P _ rrmo—1,P no,P vy mo—1,P
UZOJO UZO ,Jo > V;O ,Jo V;O ,Jo
At - At ’

(ATU™ )i 50 < (AFTV™F )i g0 (ATU™ )i 150 = (ATVOP)i0 1o,
(A;UHO’P)iodo < (A;VnO’P)ioyjov (A;UnO’P)ioyjo—l > (A;Vnmp)io,jo—l'

From the monotonicity of g,

Uno,P no—1,P

A > e At - +9 (t”mxio’ Yjos (ATUnO’P)iOJO + Pas (ATUnO’P)io—LjO + Pz,
(AFU" )i go + Pys (AFU™ )i o1 + py)
‘/"’Vl()7 _ 'n()-—l,P
> 0. Atlo’jo +g (tnovxioa Yjo> (Afvnmp)io,jo + Pa, (AfvnOVP)iO*lJO + Pas
P P
(Aéi-vno, Jio,jo T+ Py (A;—Vno, Jio,jo—1 +py)
> Ao
This concludes the proof of (iv). O

n,a, P
We need a more precise estimate on the rate of convergence of aW;

Fh (P)
Proposition 5.2.2. Assume (g1)-(g6). Then for any i,j,n
aWeP L FY(P)| < Kia,

where Ky = K{(P) is the constant in (ii) of Theorem|5.2.1,

Proof. As in the proof of (ii) of Lemma 5.1.3| the result follows from the comparison

principle for (5.2.34) and (ii) of Theorem [5.2.1] O

Now, we are ready to show that the function Fﬁt is actually an approximation
of the effective Hamiltonian F.
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Proposition 5.2.3. Assume (g1)-(g6). Let Fﬁt be defined by (5.2.36) and let F be
the effective Hamiltonian. Then, for any P € R?

li F,(P)=F(P
(At 2(0,0) n (P) (P)

uniformly on compact sets of R?.

Proof. To show the result we estimate W% (t,,, z;,y;) — T/VZ-Z’.P’O‘. To this end,
following the same proof as in [42] and [I], we assume that

sup laW P (t,, 25, y;) — onin]’-P’a| = sup(aW P (t,,, zi,y;) — onin]’-P’o‘) =m > 0.
ZA7‘j7"7/ ’ i?j?” ’
The case when sup, ; ,, laW P (t,, x;, yj)—aWZ?J?P’a] = supl-,j,n(aWZJ’»P’a—aWP’a(tn, i, Yj))
is handled in a similar manner.
For simplicity of notations we omit the index P. Let us denote WﬁAt(tn’ Xij) =
WY (tn, Xii) € Ray x R2. For (X,Y) € R? x R? and (t,s) € R x Ra;, consider
J h h

1/7] )
the function

U(t,X,8,Y) = aW(t,X) — aWa(s,Y) + (500 + ”;) Be(t—s,X—Y),

where, as before, Cy = ||F(-,, -, P)||lcc and 8 = (E 5) with 8 a non-negative

€’ €
smooth function such that

Bt X) =1 = |XP — ¢, i | X+ ¢ < §,
B<3, if 1< |X]PP+ 7 <1,
B =0, if | X2+ t)* > 1.

We have the following lemma:

Lemma 5.2.4. The function ¥ attains its maximum at a point (to, Xo, so, Yo) such
that

(1) U(to, Xo, s0, Yo) > 5Co +

N

m;
(i) Be(to — s0, Xo — Yo) > 2.

For the proof, see Lemma 4.1 in [42].
Lemma (ii) implies that

2 t0_302

Be(to — s0, Xo — Yo) =1 —

‘Xo—Yo
€

€
Then, from the inequality ¥(so, Yo, so, Yo) < ¥(to, Xo, S0, Yo) we deduce that

. 2
(s ) ([
2 €

to — So

2
) < aWa(to,Xo) — aW“(so, YQ) < 200.
(5.2.43)

€
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This implies that |ty — so| — 0 and |X¢ — Yp| — 0 as € — 0. Moreover, since W¢
and W,f‘ Ay are periodic, we can assume that (¢9, Xo, s, Yp) lies in a compact set of
(R x R?)2. Hence, from (5.2.43) and the continuity of W< we get that

‘XO—YH 2

to — So

—0 ase—0. (5.2.44)

€

Since (to, Xo) is a maximum point of (¢, X) — aW®(t,X) + (5Co + %) Be(t —
s0, X —Y)), we have

5Co+ 2
— 202 9,8,(to — s0, Xo — Yo) + oW (to, Xo)
o (5.2.45)
5C) +m)2 2
«

+F(t0,XUa_ DXﬁG(tO_SOaXO_YO)_i—P) SO
Let g, jo and ng be such that X, ;, = Yo and sg = t,,. Since (sp,Yp) is a
minimum point of (s,Y) — aWXs,(s,Y) — (5Co +m/2) Be(to — 5, X0 — Y), we

obtain

5Cy +m/2
Wi 5 — Wi > Oa/[ﬁe(to — 80, Xo — Yo — her) — Be(to — s0, Xo — Yo)],

where e; = (1,0)”. From the monotonicity of g,

‘/Vno7 i no—1,x

10,40 < i0,J0 + aszoj’o g (807 Yo, (Ai_ﬁe(to — 80, X0 — '))io,jo + Pz,

(ATWTLO’O‘)Z'O*L]'O + P, (A2+Wn07a)io7j0 + Py, (A;Wno’a)io,]b*l +py) = 0.

5Co + m/2
(6

(5.2.46)
But

[(AT Be(to—s0, Xo—+))ig.jo—€1 Dy Be (to—50, Xo—Y0)| = \€1Dyyﬁe(t0 s0, Xo—Y)e1],

for some Y belonging to the segment (Yo, Yo + hep). Assuming h small enough, so
that Lemma [5.2.4] (ii) 1mphes that |tg — so|? + | Xo — Yo|?> + h? < %, we obtain that
Dyyﬁe(to — SQ,XO — Y) = *QI then

h
[(AT Be(to — 50, X0 — *))ig.jo — €1+ Dy Be(to — s0, Xo — Yo)| = = (5.2.47)

Now, (5.2.46)), (5.2.47) and the monotonicity of g yield

no,o no—1,x

20,J0 20,J0 + OéWnO’ <505 YO,

e1 - Dy Be(to — s0, Xo — Y0) + Das
500+m/2
€ 8]

5Cy + m/2
At to.Jo «

(A+Wn0’ Jio—1,4o + P (A+Wn0’ Jio.jo T Py (A+Wn0’ Jio,jo—1 +py) + Clh > 0.

Repeating similar estimates for the other arguments in g and for the derivative with
respect to time, we finally find that

5Co + 2
oam/ 0sBe(to — s0, Xo — Yo) + oW, %"+
5Co + m/2 h+ At (5.2.48)
F(507Y07DYﬁe(tO_SOaXO_YO)+P> +C =0,
o Oé
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where C is independent of h, At, e and a.

Subtracting (5.2.45)) and (5.2.48) and using (F2) we get

2 C
_|_

2

t —
0= %08 (5.2.49)

OzWa(to, X()) —aWﬁAt(sm 1/0) < C

thAt_'_C’XoYO
o €

Ea

(e €

where C is independent of h, At, e and a.
Choose ¢ = €(At,h) such that € — 0 as (At,h) — (0,0) and % — 0 as
(At,h) — (0,0). From (i) of Lemma

P
sup [@W P (tn, i, y5) — aWe
Z7]7n

=m<sup¥ — (500 + T;) Be(to — s0, Xo — YO)

= aW%(ty, Xo) — aW,‘fﬁAt(so, Yp).
Then from ([5.2.49)) and ([5.2.44)), we obtain

C
sup [aW " (t, @i, ;) — aWﬁ]’-P’O‘\ < Eo(l) as (At,h) — (0,0).

17]771

From the previous estimate, (ii) of Lemma and Proposition we finally
obtain

_ _ _ C
[F(P)~ F},'(P)] < Kiar+ Kra+ —o(1),

and letting (h, At) — (0,0), we find that

limsup |F(P) —Fﬁt(P)‘ < Kia+ Kja,

(At,h)—(0,0)

for any fixed o > 0. This implies that limayp)—(0,0) Fﬁt(P) = F(P). Since
K1 = K1(P) and K, = K(P) are bounded for P lying on compact subsets of R2,
the convergence is uniform on compact sets. U

Remark 5.2.5. If F' is coercive, then we can get an estimate of the rate of conver-
gence offﬁt to F. Indeed, we have:

N

Byt —F| < (h+ At)?,
see Proposition A.3 in [1].
We conclude this subsection by recalling the principal properties of Fﬁt.

Proposition 5.2.6. Assume (g1)-(96), (H1)-(H}). Then the approzimate effective

Hamiltonian Fhm is Lipschitz continuous with a Lipschitz constant independent of h
and At and for any pr € R

—=At
Fh (p:mO) > 02|p:c‘-
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Proof. For the proof of the Lipschitz continuity of F, see the proof of Proposition
A2 in [1].

Let us show the coercivity property. Let (WZZZP’O‘) be a solution of ((5.2.37)) for
P = (p;,0). Let (ig, jo,n0) be a maximum point of (Wi?]ip’a), then

W"rzo,‘P,a N W.no l—l,P,a

10,70 ~ 10,J0 >0, (ATWnO’P’a)io,jo <0, (ATWHO’RQ)Z'O—LJO > 0,

(A;Wn07p7a)i0,jo <0, (A;anP’a)io,jo—l > 0.

By the monotonicity assumption (gl) and (5.1.10f), we have

—At
Fh (pxao) 2 g(tnovxioayioapzapmaoao) — F(tnovxioayioapmao) 2 02|pft|

|

5.2.1 Long time approximation

A different way to approximate the effective Hamiltonian is given by the evolutive
Hamilton-Jacobi equation

Vi+ F(t,2,y,p: + DiV,py + D,V) =0, (t,z,9) € (0,+00) x RV+1
V(O,.’L‘,y) :‘/()(l',y), (m,y) GRN_H,
(5.2.50)
where Vj is bounded and uniformly continuous on RV *!. Indeed, it is proved in [I§]
that admits a unique solution V' which is bounded and uniformly continuous
on [0, 7] x RV+1 for any T > 0, and satisfies

V(tax7y) nl

Jim 22— F(P).

We approximate (5.2.50)) by the implicit Eulerian scheme

V‘nfl,Piv.an 1P
Y- s S(tn, iy ys b [V i) =0 (5.2.51)

where S is defined as in (5.2.35]). A proof of the existence of a solution V' = (V;np)

7-]
of (5.2.51) is given in [39] under assumptions (g1)-(g5).
Let W = (WZZ’-P’O‘) be a solution of ((5.2.37), then by comparison, there exist
constants ¢ and ¢ such that

e+ WPE _nFRU(P)AL < VEP <o WP - nFL(P) AL

Since W is bounded, this proves that

n,P A

i,J At
—=— = —F."(P).
n—too AL w (P)
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5.2.2 Approximation of the homogenized problem

We now come back to the N-dimensional homogenized problem (5.0.6)). From
Theorem we know that if H is the effective Hamiltonian in (5.0.6)), then
H(p) = F(p,—1) for any p € RY. Hence, from Proposition the discrete
Hamiltonian A A

At —=At

Hh (p) = Fh (pa_]')a

is an approximation of H(p) for any p € RV.
As in [1], we approximate ([5.0.6)) by the problem

At
{ 8t‘uAt,h + Hh (DuAt,h) = 05 (t,l’) € (05 +OO) X RNv (5252)

uAt,h(()?x) = ’LL()(.%'), T € RNa

where h and At are fixed, and ug is the same initial datum as in (5.0.6)).

By Proposition Mﬁﬁt is Lipschitz continuous and coercive, so (5.2.52)) has
a unique viscosity solution ua;; which is an approximation of the solution u? of
(15.0.6):

Proposition 5.2.7. Let u° and uatp be respectively the viscosity solutions of ((5.0.6)
and (5.2.52)). Then for any T >0

sup  |uarn —u’| — 0 as (At,h) — (0,0). (5.2.53)
[0,T] xRN

Proof. If L is the Lipschitz constant of the initial datum ug, then, by Proposition
the functions u"(¢, z) and uatp(t, x) are Lipschitz continuous with respect to
with same Lipschitz constant L, By Proposition the approximate Hamiltonian

Fﬁt converges to H uniformly for |p| < L. Hence (5.2.53)) follows by the following
proposition, which is a standard estimate in the regular perturbation theory of
Hamilton-Jacobi equations (see Theorem VI.22.1 in [13])

Proposition 5.2.8. If there exists n > 0 such that if H;, i = 1,2, satisfy (H1)-(H3)
with
| Hy — Halloo <,

and if u;, 1 = 1,2, are viscosity solutions of

us + Hy(Du) =0, (t,x) € (0,T) x RN
uw(0,z) = ug(z), x€RY,

where ug is bounded and uniformly continuous on RY, then, for some constant C,

|ur — uzlleo < Cn.
0

Remark 5.2.9. In order to compute numerically the approximation of u°, we need
further discretizations. Indeed, we have approximated H(p) by ﬁﬁt (p) for any fixed
p € RV, Since it is not possible to compute ﬁﬁt (p) for any p, one possibility is to
introduce a triangulation of a bounded region of RY and compute Fﬁt (pi), where
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p; are the vertices of the simplices and to approximate all the other values Fﬁt (p)

by ﬁﬁ; (p), where Fﬁ; is the linear interpolation of ﬁﬁt and we denote by k the

maximal diameter of the simplices. The solution u’zt p of

At

5tU’Zt,h + Hh,k(DUZt,h) =0, (t,z) € (0,+00) x RY, (5.2.54)
ugtﬁ(oal’) = ’LLQ(l‘), T € RNa

is an approximation of ua;p as k — 0 and hence, by Proposition of u¥ as
(At, h,k) — (0,0,0). Finally, discretizing (5.2.54]) by means a monotone, consistent

and stable approximation scheme, we can compute numerically an approximation of

the solution u" of See [1] for details.

5.3 Numerical Tests

The present paragraph is devoted to the description of numerical approximations of
the effective Hamiltonian.

5.3.1 Results
First case

We discuss a one dimensional case where the Hamiltonian is
H(z,u,p) = 2cos(2mx) + sin(8mu) + (1 — cos(67x)/2)|p|.
We have used two approaches for computing the effective Hamiltonian.

(gl) Barles cell problem: the first approach consists of increasing the dimension
and considering the long time behavior of the continuous viscosity solution w

of

wy + F(z,y,p+ Dyw,—1+ Dyw) =0, (t,z,y) € (0,00) x R x R,
w(0,z,y) =0, (x,y) eER xR

(5.3.55)
where F' is given by . In the present case, from the periodicity of H with
respect to x and u, w is 1-periodic with respect to x and 1/4-periodic with
respect to y. We know that when ¢ — oo, w(t,-,-)/t tends to a real number A
and that H(p) = —\.
For approximating on a uniform grid, we have used an explicit Euler
time marching method with a Godunov monotone scheme (see [48, [106]). A
semi-implicit time marching scheme which allows for large time steps may be
used as well, see [I], but very large time steps cannot be taken because of the
periodic in time asymptotic behaviour of w.
Alternatively, we have also used the higher order method described in [78], see
also [79]. It is a third order TVD explicit Runge-Kutta time marching method
with a weighted ENO scheme in the spatial variables. This weighted ENO
scheme is constructed upon and has the same stencil nodes as the third order
ENO scheme but can be as as high as fifth order accurate in the smooth part
of the solution.
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(g2) Imbert-Monneau cell problem: when p is a rational number (p = 2), instead
of considering a problem posed in two space dimensions, one possible way of
approximating the effective Hamiltonian H(p) is to consider the cell problem

{ vi+ H(z,v+p-z,p+Dv) =0, (tz)€(0,00) xR, (5.3.56)

v(0,z) =0, z € R.

This problem has a unique continuous solution which is periodic of period ¢
with respect to x (in fact, the smallest period of v may be a divisor of ¢). From
[67] (Theorem 1), we know that there exists a unique real number A such that
@ converges to A as 7 — oo uniformly in z, and that H(p) = —\. Moreover,
when ¢ is large, the function v(¢,z) — At becomes close to a periodic function
of time. In what follows, will be referred to as Imbert-Monneau cell
problem. Note that the size of the period varies with p and may be arbitrary
large. This is clearly a drawback of this approach which is yet the fastest one
for one dimensional problems and moderate values of q.

For approximating on a uniform grid, we have used either the above-
mentioned explicit Euler time marching method with a Godunov monotone
scheme or the third order TVD explicit Runge-Kutta time marching method
with a weighted ENO scheme in the spatial variable.

In Figure [5.3.56 we plot the graph of the effective Hamiltonian computed with the
high order methods and both Imbert-Monneau and Barles cell problems. For Barles
cell problems, the grid of the square [0, 1] x [0,1/4] has 400 x 100 nodes and the
time step is 1/1000. For Imbert-Monneau cell problems, the grids in the x variable
are uniform with a step of 1/400 and the time step is 1/1000. The two graphs are
undistinguishable. It can be seen that the effective Hamiltonian is symmetric with
respect to p and constant for small values of p, i.e. [p| < 1.3. The points where
we have computed the effective Hamiltonian are concentrated near 1.3 where the
slope of the graph changes. Our computations clearly indicate that the effective
Hamiltonian is piecewise linear.

In order to show the convergence of U(%”) and M, we take p = 1.3 so the space
period of the Imbert-Monneau cell problem is 5. In Figure we plot @”577))

(left) and @ (right) as a function of 7, where (v(7)) is the median value of v(r, )
on a spatial period. Both functions converge to constants when 7 — oo and the limit
are close to each other (the error between the two scaled median values is smaller
than 1073 at 7 ~ 60 and we did not consider much longer times). In Figure
we plot the graphs of the functions w(7,0,0) — (w(7)) (left) and v(7,0) — (v(7))
(right). We see that these functions become close to time-periodic. In Figure
(top), we plot the contour lines of the function w(r, z,y)/7 as a function of (z,y) for
7 = 60. In the bottom part of the figure we plot the graph of y — w(7,0.13,y)/7
for the same value of 7. We see that w has internal layers. In Figure we
plot the graph x — v(r,z)/7 for 7 = 60. We first see that the function takes all its
values in a small interval and has very rapid variations with respect to = (is nearly
discontinuous). This does not contradict the theory, because there are no uniform
estimates on the modulus of continuity of v(7,-)/7.
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Figure 5.3.56. First case: the effective Hamiltonian as a function of p obtained with both
Barles and Imbert-Monneau cell problems.
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Figure 5.3.56. First case, p = 1.3. Left: the median value of w(7,-)/7 on a period as a
function of 7. Right: the median value of v(7,-)/7 on a period as a function of 7
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Figure 5.3.56. First case, p = 1.3: w(7,0,0) — (w(7)) (left) and v(7,0) — (v(7)) (right) as
a function of 7
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Figure 5.3.56. First case, Barles cell problem, p = 1.3. Top: contour lines of w(r,-)/7 on
a period as a function of (x,y). Bottom: the cross-section z = 0.13.
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"w(60,0.13,.)/60"

-2.829
-2.8295

b 2
-2.8305
=2:831
-2.8315
—-2.832 p

Figure 5.3.56. First case, Imbert-Monneau cell problem, p = 1.3: Top: Third order Runge
Kutta/WENO scheme: v(7,z)/7 as a function of x for 7 = 60; the right part is a zoom.
Bottom: same computation with Euler/Godunov scheme with the same grid parameters:
some oscillations are smeared out, but the average value of the solution is well computed.

Second case

We consider a two dimensional problem, where the Hamiltonian is

H(z,u,p) = cos(2mxy) + cos(2mxg) + cos(2m(x1 — x2)) + sin(27u)

cos(2mxy sin(2mxo
(1o colle) i)y

For this case, only the Imbert-Monneau cell problems have been approximated on
uniform grids with step 1/200. The time step is 0.005. In Figure we plot the
contours and the graph of the effective Hamiltonian computed with the high order
method. We can see that the effective Hamiltonian is symmetric with respect to
p = (0,0), constant for small vectors p. In Figure we plot (?1(%)) as a function
of 7. We see that this function converges when 7 — oco. In Figure we plot
the contours of v(r,-)/7 for 7 = 59.935 and p = (1,1). We see that for large values

of 7, v is close to discontinuous.

5.4 Appendix

Proof of Lemma To show that the sequence is convergent it suffices to
show that for any s € R ¢™9(s) is a Cauchy sequence. Fix s € R and let ig € Z be

the closest integer to s, i.e., s = ige + e, with v € (—%, %} Let k > m > |ig|, then,
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Figure 5.3.56. Second case, the effective Hamiltonian computed by solving Imbert-Monneau
cell problems.

"mediar walue/t™

Figure 5.3.56. Second case, p = (1,1). The median value of v(7,-)/7 on a period as a
function of 7.
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"wi{t,x,y)/t for t£=59.935"

T —i L 0.8
/?/ //ﬁ 0.6
N——

0 0.2

Figure 5.3.56. Second case, the contours of the solution of Imbert-Monneau cell problem
for p=(1,1) at time 7 = 59.935.

by assumptions (5.1.14)) we have
m 1 s — €l i s — €l
Z 30) 5 + Z €p 5 —¢e(k—m)

i=—k

PO (s) — 0(s) =

1=m+1
—ml s — €t k s — €l
= 3 o (*57) 1+ 2 w(50)
1=—k i=m-+1
—m—1 1 k 1
< GKVZCS2 Z V) + €K252 Z V)
=, (s —¢i) Pt (s — €i)
52—t 1 52 & 1
= Ko— —— + Ko— P —
€ z;k (ZO — 1+ ’7)2 € i:%—l (ZO — 1+ ’7)2
Similarly, it can be showed that
52—t 1 52 F 1
k.6 m,0
“(s) — (s) > —Ko— — — K9y— —_ .
i) el 21T 3 pp e 2 iy

Hence |¢F9(s) — ¢™9(s)| — 0 as m,k — 4oo. Similar arguments show that the
sequence (>™) converge uniformly on compact sets of R. This implies that ¢? is of
class C1 with (%) (s) = limy, 400 (©2™)(5).

Now, let us show (5.1.15). Let s = ige + e for some iy € Z and ~y € [0,1). Then
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r q 10—1 . . n ) .
e3() —ie = e [0 (2) —1] + 3 o (2= _1] s ¢<o+}>
] ©o=mn 1=tp+1
[ ’yﬁ T 52 l()—l 1
< - -1 —K -
_6'¢(5) '6+6 2z;n(io—l+’7 2221 Z—Zo—’Y)
- - n4+1ig 2 n—io
e 1 5 1
= _ — 1 _ K .
P (F) -1+ 2; A Pk
Similarly
5 ve 52 n—+ig 1 52 n—ip 1
n, e > R WY IR S 1
©e°(s) zoe_e[¢<6) } c 2;(2.4_7)2 ; 2;@,_7)2

Letting n — 400, we get
2 X1

ob(o) —ine—e o () —1]] STK2§M+6K2ZU—

5.
P )

If v >0 then ¢ (%) — 1 — 0 as § — 0T and ¢%(s) — ige if § — 0T. If v = 0, then
©(s) — (ig — 1)e + ¢(0)e if § — 0T and (5.1.15) is proved. O






Appendix A

Notation list

B,.(z) ball of radius r centered at
C(9) set of continuous functions on

Cy(RT x RYN) set of continuous functions on RT x RY which are bounded on
(0,T) x RN for any T > 0

C2((0,T) x RY) space of continuous functions defined on (0,7") x RY that are
bounded and with bounded seminorm < u >

d(x) distance function
LSC(Q) set of lower semicontinuous functions on

LSCy(RT x RY) set of lower semicontinuous functions on Rt x R¥ which are
bounded on (0,7) x RY for any T > 0

Foru: A — Rand z € A, J>Vu(z), J> u(z) are the second-order semi-jets defined
by
1
T (@) ={(p, X) € RY x S(N)|uy) < u(@) + (p,y - 7) + 5(X(y — 2),y — 2)

+o(ly—=*) asy >z, y € A}

Pmu(e) ={(p. X) € BY x S(N)|uly) 2 u(a) + (p.y — 2) + (X(y — ).y~ )
+o(ly—af’)asy — =z, y € A}
Foru:A—Randz€ A
T u(@) ={(p, X) € RN x $(N)| I (zn, pn, Xn) € A x RN x S(N)
(Pny Xn) € T2 u(ay) and (25, w(0), pn, Xn) — (2, u(z),p, X)}
T u(z) ={(p, X) € RN x S(N)| I, pn, Xn) € A x RN x S(N)
(Pny Xn) € T2 () and (2, w(20), pn, Xn) — (2, u(z), p, X)}

+
M, 4(D*u) Pucci’s operators
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Qrr(t,x) =(t—7,t+7) X By(x)

S(N) space of real symmetric matrices N x N

SN=1 unit sphere of RN

USC(Q) set of upper semicontinuous functions on

USCy(RT x RY) set of upper semicontinuous functions on R* x RY which are
bounded on (0,7) x RN for any T' > 0

Foru: (0,7) xRY - R, 0<T < +oo,for0<a <1

t —u(t,x
custe oy b8 ()

!
(t.2), (t,a")€(0,T) xRN |z — 2’|«
rFx!

For X € S(N), | X|| = sup{|X¢||£ € RV, |¢] <1} = sup{|\| : ) is an eigenvalue of X}
For X € S(N) tr(X) denotes the trace of X

For ¢, € RY, ¢ ® ) denotes the matrix (&)

|z] floor integer part of =

[x] ceil integer part of z

aV b =max(a,b), a A b= min(a,b)
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