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Abstract

We study convex Hamilton-Jacobi equations H (x, Du) = 0 and u; + H(x, Du) = 0 in a bounded domain £2 of R" with the
Neumann type boundary condition Dy u = g in the viewpoint of weak KAM theory, where y is a vector field on the boundary
052 pointing a direction oblique to 0§2. We establish the stability under the formations of infimum and of convex combinations
of subsolutions of convex Hamilton—Jacobi equations, some comparison and existence results for convex and coercive Hamilton—
Jacobi equations with the Neumann type boundary condition as well as existence results for the Skorokhod problem. We define
the Aubry set associated with the Neumann type boundary problem and establish some properties of the Aubry set including the
existence results for the “calibrated” extremals for the corresponding action functional (or variational problem).
© 2010 Elsevier Masson SAS. All rights reserved.

Résumé

On étudie du point de vue de la théorie KAM-faible, des équations de Hamilton—Jacobi de la forme H(x,Du) = 0 et
us + H(x,Du) = 0, pour un hamiltonien convexe H, dans un domaine borné £2 de R”, avec une condition au bord de type
Neumann oblique : Dy u = g, y étant un champ de vecteurs sur le bord 92, pointant dans une direction oblique a 9§2. On montie
la stabilité par infimum et par combinaison convexe des sous-solutions de ces équations lorsque le hamiltonien H est convexe,
on établit des théoremes de comparaison et d’existence lorsque le hamiltonien est convexe et coercif et avec condition de type
Neumann au bord, ainsi que des résultats d’existence pour le probleme de Skorokhod. On définit ’ensemble de Aubry associé
aux conditions de type Neumann et on établit des propriétés de cet ensemble, notamment des résultats d’existence d’extrémales
«calibrées » pour la fonctionnelle d’action (ou probléme variationnel) correspondante.
© 2010 Elsevier Masson SAS. All rights reserved.
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1. Introduction

Let £2 be a bounded, open connected subset of R” with C! boundary. We denote by I" its boundary 952.
We consider the Hamilton—Jacobi (HJ for short) equation with the Neumann type (or, in other words, oblique) bound-
ary condition:

H(x,Du(x))=a in$2, (1)
Dyu(x)=g(x) onl. 2)

Here a is a constant, H is a given continuous function on 2 x R", called a Hamiltonian, u represents the unknown
function on §2, Du denotes the gradient (uy,, ..., uy,), Dyu = D,u(x) denotes the directional derivative y (x) - Du(x)
at x, y is a continuous vector field: I' — R”, and g is a given continuous function on I".

In addition to the continuity assumption on H, g, y, we make the following standing assumptions.

(A1) H is a convex Hamiltonian, i.e., for each x € £2 the functioE H(x, ) is convex on R”.
(A2) H is coercive. That is, lim | o0 H(x, p) = 0o forall x € £2.

(A3) y isobliqueto I". That is, for any x € I', if v(x) denotes the outer unit normal vector at x, then v(x) - y (x) > 0.

We consider the initial-value problem with the Neumann type (oblique) boundary condition:

u,(x,t)—i—H(x,Du(x,t)):O for (x,t) € 2 x (0, T), 3)
Dyu(x,t)=g(x) for(x,1)el x(0,T), 4@
u(x,0) =ug(x) forxef, )

where 0 < T < oo is a given constant, u represents the unknown function on £ x [0, T), Du denotes the spatial
gradient of u, Dyu =y - Du, and u is a given continuous function on Q.

We call (1) and (3) convex Hamilton—Jacobi equations if H is a convex Hamiltonian.

The study of weak solutions (i.e., viscosity solutions) of problems (1), (2) and (3)—(5) goes back to Lions [1], and
the theory of existence and uniqueness of viscosity solutions of such boundary or initial-boundary value problems
including the case of second-order elliptic or parabolic equations has been well-developed. We refer for the devel-
opments to [1-6] and references therein. However, if problem (1), (2) has a solution, then it admits clearly multiple
solutions and therefore the problem is a bit out of the scope of such developments. Indeed, problem (1), (2) has a
solution only if a is assigned a specific value.

The problem of finding a pair (a, u) € R x C(§2) for which u is a solution of (1), (2) is called an ergodic problem
in terms of optimal control or an additive eigenvalue problem, and it is also part of weak KAM theory. See [7] for a
classical fundamental work on the ergodic problem for (1) in the periodic setting and also [8,9].

Weak KAM theory concerns the link between the HJ equation (1) in a domain £2, with an appropriate boundary
condition on its boundary 062, and the Lagrangian flow generated by the Lagrangian L given by:

L(x,§)= sup (§-p— H(x,p)), (6)
peR?
(or the extremals (minimizers) to the action functional associated with L). We refer [10,11,8,12] for pioneering work
and further developments. We refer to [13] for some results in this direction on HJ equations with the state-constraint
boundary condition.

A typical application of weak KAM theory to the evolution equation (3) is in the study of the long-time behavior
of solutions of (3) with appropriate initial and boundary conditions. For these applications we refer to [14-20].

Our purpose in this paper is to establish some theorems concerning weak KAM theory for convex HJ equations.
Indeed, we define the critical value (or the additive eigenvalue) and the Aubry set associated with (1), (2) and es-
tablish some of basic properties of the Aubry set, representation formulas for solutions of (1), (2) and the existence
of extremals (or minimizers) for variational formulas of certain types of solutions of (1), (2). Our approach is rela-
tively close to that of [21,22] in view of weak KAM theory. The paper [23] by O.-S. Serea deals with HJ equations
on a convex domain with homogeneous Neumann condition in view of weak KAM theory. The requirements on the
Lagrangian in [23] (see the conditions (7)—(10)) seem very restrictive. On the other hand, no regularity on the domain
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other than the convexity is posed in [23]. In some special cases, the state-constraint problem for (1) is equivalent to the
Neumann type problem (1), (2), and thus some results in [13] are related to those obtained here. For this equivalence,
we refer for instance to [24].

As is somehow well known in optimal control, the solutions of (3)—(5) or (1), (2) should be given by the value
function of the corresponding optimal control problem, whose dynamics is described by the Skorokhod problem. We
present here a treatment of the Skorokhod problem suitable to our formulas for the solutions of (3)—(5) or of (1), (2),
which is slightly different from usual treatments of the Skorokhod problems for applications to stochastic differential
equations. The formulas thus obtained allows us to discuss the dynamical properties like “extremal cures” associated
with (1), (2) or (3)-(5).

One of main difficulties in our approach was how to recover the convexity of problems (1), (2) or (3)—(5) in the
viscosity formulation. In problems (1), (2) or (3)—(5) the Hamiltonian H (x, p) is convex in p and the boundary
condition, D, u = g, is convex in p = Du, but, for instance, in the definition of viscosity subsolution of (1), (2), it is
formally required that

min{H(x, Du(x)), Dyu(x) — g(x)} <0 onads2,

where the left-hand side is no more convex in p = Du(x). This difficulty will be indeed solved in Theorems 2.1 and
2.2 below.

This paper is organized as follows. In the next section, we establish the stability under the formations of infimum
and of convex combinations of subsolutions of (1), (2) and of (3)—(5). In Section 3 we establish comparison results for
sub and supersolutions of (1), (2) and of (3)—(5). Section 4 is devoted to the Skorokhod problem in 2 with reflection
direction y, which is essential to formulate variational representations for solutions of (1), (2) and of (3)—(5), and we
establish results concerning existence and stability of solutions of the Skorokhod problem. In Section 5, we prove the
existence of a solution of the initial-boundary value problem (3)—(5) as well as a variational formula for the solution.
In Section 6, we introduce the critical value and the Aubry set associated with (1), (2), study basic properties of the
Aubry set and establish representation formulas, based on the Aubry set, for solutions of (1), (2). In Section 7 we
establish the existence of “calibrated” extremals for the variational problem associated with (1), (2).

Notation. Let ¢;, withi =1, 2, ..., n, denote the unit vector of R” having unity as its ith coordinate. We a Ab and a Vv b
for min{a, b} and max{a, b}, respectively. For A C R", Lip(A, R™) (resp., BUC(A, R") and UC(A, R™)) denotes the
space of Lipschitz continuous (resp., bounded uniformly continuous and uniformly continuous) functions on A with
values in R”. For brevity, we may write Lip(A), BUC(A) and UC(A) for Lip(A, R™), BUC(A, R™) and UC(A, R™),
respectively. We write A€ to denote the complement of A. For given function g on A with values in R”, we write
lglloc = Supyc4 lg(x)]. For an interval I, we denote by AC(/) or AC(/, R") the space of absolutely continuous
functions on 7 with values in R”. For a given function w : A — R, w* and w, denote respectively the upper and lower
semicontinuous envelopes of w defined on Q. Regarding the definition of (viscosity) solutions, we adopt the following
convention: for instance, we consider (1), (2). A function u : 2 — R is a subsolution (resp., a supersolution) provided
that u is bounded above (resp., bounded below) and whenever (x, ¢) € 2 x C'(2) and u* — ¢ (resp., ux — @)
attains a maximum (resp., a minimum) at x, H(x, D¢ (x)) < a (resp., > a) if x € £2 and either H(x, D¢ (x)) < a
(resp., > a) or D, ¢(x) < g(x) (resp., > g(x)) if x € I'. A bounded function u : £2 — R is a solution if it is both
a subsolution and a supersolution. In a more general situation where a candidate of solutions, u, is defined on a set
which is not necessarily compact, the requirement on u regarding the boundedness to be a solution (resp., subsolution
or supersolution) is that it is locally bounded (resp., locally bounded above or locally bounded below).

2. Basic propositions on convex HJ equations

In this section we establish the stability of the operations of infimum and of convex combinations subsolutions
of convex HJ equations. We remark that these stability properties, without boundary condition, is the main technical
observations in the theory of lower semicontinuous viscosity solutions due to Barron and Jensen [25].

To localize problems (1), (2), or (3)—(5), let U be an open subset of R” and set 2y =U N2, [y =U NI and
Y =QuUly=UNSL.
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2.1. Propositions without the coercivity assumption

In this subsection we do not assume the coercivity of H. That is, in this subsection we assume only (A1) and (A3).
Let f € C(X). We consider the HJ equation:

{ H(x,Du) = f(x) inQy,

Dyu(x) =g(x) on [y, 0

and establish the following theorems.

Theorem 2.1. Let S C Lip(X) be a nonempty family of subsolutions of (7). Set u(x) =inf{v(x) |ve S} forx e ¥
and assume that u € C(X'). Then u is a subsolution of (7).

Theorem 2.2. For k € N let fy € C(X) and let uy € Lip(X) be a subsolution of (7), with fy in place of f, and
{Ak}ken a sequence of nonnegative numbers such that ZkeN M = 1. Assume that the sequences {uy}ren and { fi}ken
are uniformly bounded on compact subsets of X. Set u(x) = ZkeN Mug(x) and f(x) = ZkeN M fie(x) for x € X.
Then u is a subsolution of (7).

Before going into the proof of the above two theorems, we give two remarks. (i) If V' is an open subset of R" satis-
fying V N §2 C U and u is a subsolution (resp., a supersolution) of (7), then u is a subsolution (resp., a supersolution)
of (7), with V in place of U. (ii) If U, are open subsets of R” for « € A, where A is an index set, and the inclusion,

2c | Vo

holds and u : 2 — R is a subsolution of (7), with U := Uy, for any & € A, then u is a subsolution (resp., a supersolu-
tion) of (7), with £2 and I" in place of 2y and Iy .

In the rest of this subsection we are devoted to proving Theorems 2.1 and 2.2. It is well known (see for instance
[25,21]) that, if I'y = @, the assertions of Theorems 2.1 and 2.2 are valid. Thus, in order to prove the above two
theorems, because of their local property together with the C! regularity of £2, we may assume by use of a C! change
of variables that for some constant r > 0,

U =intB(0,r), Qu = {(x’,x,,) eU |x,, < 0},
Fyz{xz(x’,xn)eU|xn=0}. (8)

Here and later, for x = (x1,...,x,) € R", we put x’ = (x1,...,x,—1) and x = (x’, x,).
We set R}, = R"=1 x (0, 00) and define the function ¢ € C*®([R x R") by:

Z-€p

2
2
= y‘ +§(Z'en)~

_1!
g(yﬂz)_z

“Cn
We write D, for the gradient operator with respect to the variables z’ = (z1,...,2z,—1). For instance, we write

Dz’f = (§2| s e é—zn—l)-
Lemma 2.3. The function ¢ € C*° (R’ x R") has the properties:

C(E,12) =170(E,2)  for(5,2,1) €RY xR xR,
’(E,2)>0 for (€,2) e R x (R"\ {0}),
£-D;L(6,2) =&nzn for (§,2) e R x R".

Proof. We observe that

n, & [
DZK(S,Z)=z—$—n$— :, ep + £

en + Znen,
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and

&-D;2(§,2) =&nzn.

It is now obvious that the function ¢ has all the required properties. O

We note by the homogeneity of the functions ¢ (&, -) that

Cy 1zl < ¢(E.2) < Colzl?,
|De¢(5,2)] < Colzl* and  |D;¢(€,2)| < Colzl ©9)

for all (§,z) € R’} x R” and for some constant 1 < Co < oo.

By assumption (A3) and (8), we have infyc, ¥ (x) - e, > 0. We restrict the domain of definition of y to I'y and
then extend that of the resulting vector field to R"” so that y € BUC(R", R") and yo_l <y -e, < |yl <y onR” for
some constant Yy > 1. Let w be the modulus of continuity of y.

By mollification, we may choose a family {y‘s}ge(o,]) of C* vector fields on R” so that |y (x) — y°(x)| < @ (8),
Y8 (x) =2 (M| < w(lx —y|) and | Dy’ (x)| < Crw(8)/8 forall x, y € R” and § € (0, 1) and for some constant C; > 1.
Here |A| := max{|A&| | &£ e R", |&] < 1} for n x n real matrix A. We may also assume that yofl <yloe, <Y <wo
on R”.

For § € (0, 1) we set Y% (x, y) = ¢(y%(x), x — y) and note that

Dy (x, ) = (DY’ @) De2 (v2 (), x — y) + DL (¥ (x), x — y),
Dy (x,y) = =Dt (y° (x), x — y),

where AT denotes the transposed matrix of the matrix A. From these we get:

T
1Dy’ (2, ) + Dyy’ (2, 1| = [(DY° (1) D¢ (v° (), x = )
< CoCro@)lx = yI?.
8
Given a bounded function  on X, for § > 0 let u® € C(R") denote the sup-convolution of u with kernel function
syl de.,

(10)

8 1 8
W (x) = sup(u(y)— SV (w)).

yex

For s € (0, r] we set:

{.Qsz{x:(xl,...,x,,)eintB(O,s)|xn<0}, an

FS={x:(xl,...,xn)eintB(O,s) |xn=0}.

In particular, we have 2y = 2,, [y =1, ¥ =£2, U I}, and Y =20,

Lemma 2.4. Let © > 0 and 0 < ¢ <r. Let u € Lip(X) be a viscosity subsolution of (7), with f :=0and g := —u.
Then there is a constant 8 > 0, independent of u, such that if 0 < 8 < 8¢, then v := u® is a viscosity subsolution of.

H(x,Dv(x))=¢ in$2,_,. (12)
Moreover, if 0 < § < &, then
Diu’(x)<e forxel, . (13)

where

D;FU()C) :htrg(s)ljlrp vx) — U(_;C - lJ/(X)) .
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Proof. Let 0 <§ < 1. Let R > 0 be a Lipschitz constant of u. We may assume by extending by continuity that
u € Lip(XY), so that for each x € R” there is a point y € X such that

8 1 8
w(x) =uly) = <97 (x, y). (14)

Fixxe$2,_,Ul,_,andye ¥ so that (14) holds. We collect here some basic estimates. As is standard, we have
u®(x) > u(x), and

1
gw“(x, y) =u(y) —ub(x) <u(y) —u(x) < Rlx — yl.

Noting by (9) that ¥°(x, y) > Cy ' |x — y|?, we get:

Ix — y| < G2, (15)
where Cy := CoR. It follows from (10) that
|Devl(x, y) + Dy (x, y)| < C300(8)8, (16)
where C3 := CoC C%. By Lemma 2.3, we get:
Y2 (x) - Dyl (x, y) = =2 () (Xn — Yn)- (17)
Also, we get:
| Dy ¥ (x, y)| < Colx — y| < Cad, (18)
|Dey? (x, p)| < [ Dy (v, )| + | Dxr® (x, y) + Dy (x, y)| < Cad, (19)

where Cyq := CoCs + C3w(1).

We now show that u® is a subsolution of (12) if § > 0 is sufficiently small. Let ¢ € C! ($2,_¢) and x € 2,_,. We
assume that u® — ¢ attains a strict maximum at x, and choose a point y € Y = £2, so that (14) holds. We choose
a constant 81 € (0, 1) so that C28; < ¢ and assume in what follows that 0 < § < §;. By (15), we have |x — y| < ¢.
Hence, we have 852, \ ;. Since y € £2,,, we have two possibilities: y € 2, or y € I}

Now we treat the case where y € £2,.. Then we have:

D¢ (x) € DUl (x),
1 1
Dg(x) + DY (x,y) =0 and  =Dyy°(x,y) € D u(y),
where DT h(x) denotes the superdifferential of the function 4 at x. Using this last inclusion, we get H(y, Dyl//5 x,y)/
8) < 0. According to (18) and (19), we have |Dy1/f5(x,y)|/8 <_C4 and |[D¢(x)| = |Dx1,0‘s(x, V|/6 < Cy4. Let wy
denote the modulus of continuity of the function H restricted to £2 x B(0, C4). Using (16) and (15), we obtain:
1 8
0>H|y, gDytﬁ x,y)) > H(x, D¢(x)) — a)H(|x — y|) — oy (C3a)(8))
> H(x, D (x)) — 0 (C28) — wp (Cze0(8)).
We choose a §; > 0 so that
wh (C282) + wy (C3a)(82)) <e.

Thus, if y € £2, and 0 < § < §; A 87, then we have,

H(x, D¢ (x)) <. (20)

Next, we turn to the case where y € I'.. Then we have,

D¢ (x) = —éDxl//‘s(x, y)e DTu(x) and %Dyw%c, y) € Diu(y),

where D;u(y) denotes the set of those p € R" for which
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u(y +&) <u()+p-E+o(§l) asy+&€X and &—0.
By (17), we get:

Y2 () - Dywd (x, ¥) = —yn(X) (X0 — Yn) = —¥n (X)x5 > 0.
Since |Dy1p5(x, ¥)|/8 < C4 by (18), we get:

1 8 ) 1 8 ) 1 8
Y- 3D ) =y () Dy )+ () = 7 ) - S DO, )
> —Cy(w(lx = y1) + @(8)) = —Ca(@(C28) + (8)).

We select a 83 > 0 so that C4(w(C283) + w(83)) < u, and assume in the following that 0 < § < §; A 83. Accordingly,
we have (1/8)y () - Dyl//‘s(x, y) > —u. Since u is a viscosity subsolution of (7), with f :=0 and g := —u, we get
H(y, Dylﬁ‘s (x,¥)/8) < 0. Now, as in the previous case, we obtain:

0> H(x, Dp(x)) — wp (C28) — wp (C39).

Consequently, if y € 92, and 0 < § < §1 A 82 A 83, then we have (20). Thus we see that if 0 < § < 81 A 82 A 83, then

u® is a subsolution of (12).

We now prove that (13) is valid if § is sufficiently small. Let x € I;_,, and choose a y € ¥ so that (14) holds.
Then, for ¢ > O sufficiently small, we have:

1
W (x) —ul(x —ty (x)) < —g(lﬂ‘s(x, Y) =¥ (x —ty (), y)).

Hence,

DI’ (x) < —y (x) - éwa‘*(x,y» 1)

Using (18), (16) and (17), we compute that
1 1
=y (@) DA (x,3) <=p* () - S DeW (3, 3) + Cao(9)

1
<y°(x) - gDylﬂ‘S(x, y) + ?|Dxlﬂ5(x, ¥) + Dyl (x, y)| + Caw(8)
<N C30(8) + Ca (8). (22)

We select a §4 > 0 so that (ypC3 4+ C4)w(84) < €. From (21) and (22), we find that if 0 < § < §4, then (13) holds.
Finally, setting 6o = 81 A 82 A 83 A 84, we conclude that if 0 < § < §g, then u® is a subsolution of (12) and satis-
fies (13). O

Lemma 2.5. Let i > 0. Let u, v € Lip(X) be subsolutions of (7), with f :=0and g := —u. Then u Av is a subsolution
of (7), with f =g =0.
Proof. Fix any ¢ € (0, r). In view of Lemma 2.4, there is a constant §y > 0 such that if 0 < § < 8¢, then u := ub 8

are solutions of H (x, Du) < ¢ in the viscosity sense in §2,_, and satisfy D}‘f u <eon ly_,. Asis well known, since

H(x, -) is convex, the function 7% := u% A v is a subsolution of H(x, Dz‘s) < e in £2,_,. Also, it is easy to see that

D;“z‘s(x) < e for x € I',_;. It is then easily checked that z% is a subsolution of (7), with 2y := 2,_¢, [y := s,
f(x):=¢€and g(x) :=¢. Sending § — 0 and setting z := u A v, we see by the stability of the viscosity property under
uniform convergence that z is a viscosity subsolution of (7), with 2y := §2,_¢, [y :=I—¢, f(x) :=¢ and g(x) :=¢.
But, since ¢ € (0, r) is arbitrary, the function z is a viscosity subsolution of (7), with f :=0and g:=0. O

Noting that for any u,ve C(X),0 <A < landx € Iy,
D (e + (1 = M)v)(x) <ADFu(x) + (1 — 1) Dy v(x),

we deduce that the argument of the above proof yields also the following lemma.
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Lemma 2.6. Let u > 0 and f1, f> € C(X). Fori=1,2let uj € C(X) be a subsolution of (7), with f := f; and
g:=—u. Let 0 <A < 1and set u=2ruy+ (1 —Nuy and f =rf1 + (1 — A) fo. Then u is a subsolution of (7), with
g:=0.

Proof of Theorem 2.1. By the continuity of the function u, we may assume that S is a sequence {uy }xen. Indeed,
we can choose a sequence {K, },en of compact subsets of X' such that ¥ = ( J,,cny K. By a compactness argument,
we can choose for each m € N a sequence {vy,, j}jen C S such that u(x) = inf{vy,, ;(x) | j € N} for x € K,. Then
we have u(x) =inf{v, ;j(x) | j,m € N} for x € X. Relabeling {v,, ;} appropriately, we find a sequence {u;} which
replaces S in the following argument.

Next, we fix any i > 0. According to the C! regularity of £2 and the continuity of g, we may select YueC L)
so that g(x) +u < Dy Y (x) < g(x) +2u forx € I'. Set v (x) = ug(x) — ¥ (x) and v(x) = u(x) — ¥, (x) forx € ¥
and observe that w := vy is a solution of,

H(x,Dw)<0 inQy,

(23)
Dywx)<—p only,

where H is the continuous function on £2 x R” given by ﬁ(x, p)=H(x,p+ Dy,(x)) — f(x). By Lemma 2.5, we
see that wy := vy A --- A v is a solution of (23), with i replaced by 0. Since wi(x) — v(x) locally uniformly on ¥
as k — oo, by the stability of the viscosity property under uniform convergence, we see that v is a solution of (23),
with w := 0. This means that u is a subsolution of (7), with g(x) replaced by g(x) + 2u. Since u > 0 is arbitrary, we
conclude that u is a subsolution of (7). O

Proof of Theorem 2.2. Since the property to be shown is local, by replacing U by a smaller one, we may assume that
the sequences {uy} and { fx} are uniformly bounded on ¥'. We set for x € X,

k k
1 1
Uk(x):T E )\,IMI(X) and Fk(x):X:k—)\. E A/f/(x)

2j=1*i i j=17J j=1

Assume that k is sufficiently large, so that Z]/‘: 1Aj >0, v, € Lip(X) and Fy € C(X). Moreover, using Lemma 2.6
and arguing as in the previous proof that v; is a subsolution of (7), with f replaced by F. In view of the uniform
boundedness of the sequences {u;} and { fi}, we see that vg (x) — u(x) and Fi(x) — f(x) uniformly on X' as k — oo.
By the stability of the viscosity property, we conclude that u is a subsolution of (7). O

2.2. Propositions under the coercivity assumption
In this subsection, we always assume that (A1)—(A3) hold, and reformulate Theorems 2.1 and 2.2.

Theorem 2.7. Let S C C(X') be a nonempty subset of subsolutions of (7). Assume that inf{v(x) | v € S} > —o0 for
some x € X. Then the function,

u(x) :=inf{v(x) | v e S}, (24)

on X' is a subsolution of (7).

A consequence of the above theorem is stated as follows. If S € C(X') is a nonempty subset of solutions of (7) and
formula (24) defines a real-valued function u, then u is a solution of (7). Indeed, as is well known, the supersolution
property is stable under taking infimums, and therefore u is a supersolution of (7) as well.

Proof. Because of the local nature of our assertion, by replacing U by a smaller one, we may assume that f is
bounded on X'. Then, by the coercivity assumption (A2), we can choose a constant C > 0 so that for (x, p) € 2 xR",
if H(x, p) < f(x), then |p| < C. This together with the boundedness and C! regularity of £2 implies that S is equi-
Lipschitz continuous on X'. Consequently, we have u € Lip(X'). Applying Theorem 2.1, we find that u is a subsolution
of (7). O
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We consider next the evolution equation with the Neumann type boundary condition:
{ut—i—H(x,Du):f(x,t) in 2y x (0,T), 25)
Dyu=g(x) only x(0,T),
where f € C(X x (0,T)).

Theorem 2.8. Let S C C(X x (0, T)) be a nonempty subset of subsolutions of (25). Assume that S is uniformly
bounded on compact subsets of X x (0, T). Then the function,

u(x,t) :=inffv(x, 1) | v e S}, (26)
on X x (0, T) is a subsolution of (25).

A remark parallel to the remark after Theorem 2.7 is valid here. Indeed, if S C C(X x (0, T)) is a nonempty subset
of solutions of (25) and it is uniformly bounded on compact subsets of X' x (0, T'), then the function u given by (26)
is a solution of (25).

Proof. Because the viscosity property is local, we may assume, by replacing U and the interval (0, T) by smaller
ones and by translation in the 7-direction if needed, that S are uniformly bounded on ¥ x (0, T'). We may also assume
that f € BUC(X). Let C > 0 be a constant such that |v(x, )| < C for (x,1) € ¥ x (0,T) and v € S.

Let ¢ > 0 and introduce the sup-convolution of v € S with respect to the z-variable:

1
vo(x,t) = inf (v(x,s) ——(t— s)2> for (x,1) e ¥ x R.
O<s<T 2¢e
Setting § =2+/eC, we observe that for (x,t) € ¥ x (§, T —§),
e 1 2
vi(x,t)= max (u(x,s)——(@ —s5)"|,
|s—1]<8 2e
from which we deduce as usual in viscosity solutions theory that v® is a subsolution of,
{ vf—i—H(x,Dvs) =f4+w@) inQyx($,T-95),
D, =g only x (8, T —9),

where o is the modulus of continuity of f.

Now, the family of functions v®(x, -), with x € X' and v € S, is equi-Lipschitz continuous on (§, T — §). From this
and (27), we see that H (x, Dv®) < C; in the viscosity sense in 2y x (§, T — §) for all v € S and for some constant
C. > 0. Observe then that for (x,t) € X x R,

27)

uf(x,t) = 0<i£1£T<M(X,S) — %(l — s)2) =inf{v€(x,t) | UNS S}.

We apply Theorem 2.1, to see that u® is a subsolution of (27). Indeed, in order to apply Theorem 2.1, we set Q=
2 x(0,T), U=U x 0, 7), ﬁ(x, t,p,q) = H(x,p) + g and y(x,t) = (y(x),0), and regard problem (25) as
problem (7), with 2,0, H and y in place of 2, U, H and y, respectively.

Next, we observe that for (x,7) € X' x (0, T'), the family {u®(x, ¢)} converges monotonically to u(x, t) as ¢ — 0,
which implies, together with the continuity of u®, that u(x, t) is identical to the upper relaxed limit of u®(x,t) as
& — 0. Because of the stability of the subsolution property under such a limiting process, we see that  is a subsolution
of 25). O

Theorem 2.9. For k e N let f € C(X x (0,T)) and uy € USC(X x (0, T)) be a subsolution of (25), with fi in
place of f. Let {A}ken be a sequence of nonnegative numbers such that )", . A = 1. Assume that the sequences
{urren and { fitren are uniformly bounded on compact subsets of X x (0,T). Set u(x,t) =Y, .y rcur(x,t) and
fx, )= ZkeN M fie(x,t) for (x,t) € ¥ x (0, T). Then u is a subsolution of (25).

Proof. Arguing as in the proof of Theorem 2.8, with use of Theorem 2.1 instead of Theorem 2.2, we conclude that
Theorem 2.9 is valid. O
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3. Comparison results

The comparison results presented in this section are more or less well known (see for instance [1,3,4]). The only
new feature of our results may be in the point that they are formulated in a localized fashion.

Theorem 3.1. Let f1, > € C(X) and let u € USC(X) (resp., v € LSC(X)) be a subsolution (resp., a supersolution)
of (1), with f replaced by fi (resp., f2). Assume that f1(x) < f2(x) for x € X. Then supy (u —v) < supy;ng (U —v).

We remark that if 3U N £2 =/ in the above theorem, then the right-hand side of the above inequality equals —co
by definition. In particular, if £2 C U in the above theorem, then the theorem asserts that sup, (¥ — v) = —oo.

Corollary 3.2. If a < b and problem (1), (2) has a subsolution, then problem (1), (2), with b in place of a, does not
have a supersolution. In particular, if problem (1), (2) has a solution for some a € R, then problem (1), (2), with a
replaced by b # a, has no solution.

Proof. Let a < b, and assume that there are a subsolution u of (1), (2) and a supersolution of (1), (2), with b in place
of a;Note that, for any ¢ € R, the function u + c is also a subsolution of (1), (2). By Theorem 3.1, we have u™ 4 ¢ < v,
on §2 for ¢ € R, which is a contradiction. This proves our claim. O

Lemma 3.3. Assume that f is bounded on X. Then there is a constant C > 0, depending only H, f and $2, such that
for any subsolution u € USC(X) of (7) and x,y € X, |[u(x) —u(y)| < Clx — y|.

Proof. Let u € USC(X) be a subsolution of (7). By the coercivity assumption (A2) and the boundedness of f, there
is a constant Co > 0 such that for (x, p) € 2y, if |p| = Co, then H (x, p) > f(x) + 1. It follows from (7) that u is a
subsolution of [Du| < Cy in £2y7, which implies together with the C! regularity of §2 that u is Lipschitz continuous
on 2y with a Lipschitz constant C > 0 depending only on Co and §2.

We next show that u € C(X'), which guarantees that u is Lipschitz continuous on X with the same Lipschitz
constant C. To this end, we need only to show that for any fixed z € 'y, u is continuous at z. By translation, we may
assume that z = 0. By rotation and localization, we may furthermore assume that U, 2y and [y are given by (8).
Since u € USC(X') and u € Lip(£2y), it is enough to show that

u(0) <supu forse (0,r). (28)
QS
Here and later we use the notation §2; and Iy as defined in (11).

We may assume by replacing r > 0 by a smaller one that y := infycr, ¥ (x) - e, > 0. (Recall that e, denotes the
unit vector (0, ..., 0, 1) € R".) We select a closed convex cone K with vertex at the origin so that K \ {0} C —R’} and
—y(x) + B(0,6) € K for all x € I', and for some é§ > 0. We denote by Nk the normal cone to K at the origin. That
is, weset Ny ={£ e R" | & - p <0 for p € K}. It follows that & - (—y (x)) < —§|&| forall £ € Nx and x € I,. Let dg
denote the distance function from the set K, i.e., dg (x) = dist(x, K). As is well known, the function dg is convex on
R", dg € C(R") N CY(R™ \ K), dg (x) >0 for x € R” and Ddk (x) € Ny N9B(0, 1) for x e R" \ K.

Fix any s € (0,r) and set p = dist(K, dB(0, s) N {x, = 0}). Here and later we use the notation: {x, = 0} :=
{(x', xp) € R" | x,, =0} and similarly {x,, < 0} :={(x, x,,) € R" | x,, < 0}. Note that 0 < p < s and fix any ¢ € (0, p).
We may assume by replacing » > 0 by a smaller one that u is bounded above on £2,. We choose a constant C; > 0
so that Supg u <Cq, Supg, |lul| < Cq and supr, g < C1. We select a function ¢, € Cl(R) so that ;Ff(r) >1forr eR,
Ce(r)=rforr <eand ¢ (p) >2C;. We set A =max{l, Cy, (C1 + 1)/8}, and define the function v € C(R") by

v(x) ;= AL (dK (x + se,,)) +supu = A, (dist(x, K — £en)) + supu.
2 25
Let V = £2; \ (K — ge,). We intend to show that # < v on the set V. To do this, we suppose by contradiction that
maxy; (u — v) > 0. Note that

V C 2= (2sN1{x, <0})U(3B(0,s)N{x, =0}) UTs.
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Since u € C(£2,), it is clear that u < Supgp U < v on 2, N {x, < 0}. For any x € dB(0,s) N {x, = 0}, we have
dist(x, K — ee,) > dist(x, K) > p > s, and hence

v(x) = L (dr (x +gep)) — C1 = Le(p) — C1 = C 2 u(x).

Consequently, we have u(x) < v(x) for V N I'y and therefore there is a point y € I'y such that (1 — v)(y) = maxy (4 —
v). Since u is a subsolution of (7), with V in place of U, we have either H(y, Dv(y)) < f(y) or Dyv(y) < g(»).
Since y € Iy and Iy N (K — ge,) = @, we have:

Dv(y) = Ag/(dg (y + €e,)) Ddg (y + €ey).
Hence, we get |[Dv(y)| > A > Cy and, by the choice of Cy, H(y, Dv(y)) > f(y). Also, we get:

Dyv(y) = AL (dk (y + ge))y(y) - Ddg (y + gey) = AS > C1 + 1> g(y).

We are in a contradiction, and thus we conclude that (28) holds. O

Proof of Theorem 3.1. We first deal with the case where £2 N dU # ). We suppose by contradiction that

max(u — v) > max (u — v). 29)
z auUNS

By replacing U by a smaller one (for instance, the set {x € U | dist(x, dU) > ¢} with sufficiently small ¢ > 0) if
needed, we may assume that f, f> are continuous on X and sups(f1 — f2) < 0. We note by Lemma 3.3 that the
function u is Lipschitz continuous on X'.

We now intend to replace H by a uniformly continuous Hamiltonian, which is not coercive nor convex any more.
For this, we define the function He UC(X x R") by ﬁ(x, p) =min{H (x, p) — f1(x), 1}. Set fl(x) =0and fz(x) =
min{ f>(x) — f1(x), 1} for x € X. Now, the function u (resp., v) is a subsolution (resp., a supersolution) of (7), with H
and f; (resp., f») in place of H and f. Thus, replacing H, fi and f> by H, f1 and f>, respectively, we may assume
in what follows that H € UC(X x R").

We select a function i € C1(£2) so that Dy (x) >0forall x € I'. Let § > 0 and set us(x) = u(x) — 8y (x) and
vs(x) = v(x) 4+ 8y (x) for x € X. In view of the uniform continuity of H, selecting § > 0 small enough, replacing
f1, f> by a new ones if necessary, we may assume that ug (resp., vs) is a subsolution (resp., a supersolution) of (7),
with g and f replaced respectively by g — ¢ (resp., g + €), where ¢ is a positive constant and by f] (resp., f2). We
may also assume that (29) holds with us and vs in place of u and v, respectively. Henceforth we replace u and v by
us and v in our notation, respectively.

If sup ry (u —v) < maxs(u — v), then we have maxy s (u — v) < maxx(u — v) and get a contradiction by arguing
as in the standard proof (in the case of the Dirichlet boundary condition) of comparison results where the Lipschitz
continuity of u is available.

Thus we assume henceforth that sup Iy (u — v) = maxx5 (u — v). Then the function # — v attains a maximum at a
point z € I'y. By replacing U by an open ball int B(z, r), with r > O sufficiently small, and by translation, we may
assume that z =0, 2y = £2, and I'y = [}, where £2, and I, are the sets given by (11). We set y = y(O)/|y(0)|2,
A(x)=u(x) —g(0)7 - x — |x|> and ¥(x) = v(x) — g(0)7 - x for . Note that i — ¥ attains a strict maximum at the
origin and that w := # is a solution of,

{H(x,Dw(x)+g(0))7+2x) < fikx) in £2,,
D, Dw(x) < g(x) —g0)y(x)-y —=2y(x)-x —e onl;,

and w := v is a solution of,
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{H(x,Dw(X)Jrg(O))?) > fo(x) in 2,,
D, Dw(x) > g(x) —g(O)y(x)-7 +& onT;.

Replacing r > 0 by a smaller positive number, we may assume that w := # is a solution of,

H(X, Dw(x) +g(0))7) < fikx)+e in&2,,
Dy, Dw(x) < —5 on [},

and w := v is a solution of,

H(x, Dw(x) +g0)7) > () in 2,
D, Dw(x) > % on ;.

Reselecting ¢ > 0 small enough if necessary, we may assume that maxg (f1 + & — f2) <0. In the argument which
follows, we write u, v, f1 and H for the functions i, v, f; + ¢ and H (x, p + g(0)y), respectively.

Let £ € C*° (R, x R") be the function from Lemma 2.3. Set ¢ (x, y) = ¢ (¥ (0), x — y). For & > 1 we consider the
function @ (x, y) := u(x) — v(y) —a¢(x,y) on X x X. Let (x4, yo) € X2 be a maximum point of @. Since u — v
attains a strict maximum at the origin, we deduce easily that x,, y, — 0 as o« — oo. Let C; > 0 be the Lipschitz
constant of the function u. Then, since @ (Vy, Yo) < @ (Xq, Vo), We find that ap (x4, uy) < C1lXq — V!, from which
we get o|xy — Vo| < Co, where Co > 0 is a constant independent of «. If x4, yy € £2,, then we have:

H(xota Dy (xq, )’a)) < fi(xe) and H(Yav —Dy¢(xq, )’a)) 2 f2(Va).
Here, noting that D, ¢ (x, y) + Dy¢ (x, y) =0, we find that

H(xou Dy (xq, )’a)) < fi(xe) and H(Yav Dy (xq, ya)) 2 f2(Va). (30)

Assume instead that x,, € I'. By the viscosity property of u, we have either,

H(xou Dy¢p(xq, ya)) < filxe) or  y(xe) - Dy (xa, Yo) < _§~

Compute that

Y (Xa) - Dy (Xas Yo) = ¥ (Xa) - DZ{(J/(O), Xa — yoc)
2 Yn(0) - (=yan) — C2C3wy(|xa|)’

where C3 > 0 is a constant, independent of &, such that | D, ¢ (y (0), )| < C3z| for z € R’} x R", w,, is the modulus of
continuity of y on I" and y,, := e, - y. Accordingly, if « is large enough, then we have y (xy) - Dx@ (xXy, Vo) > —€/2.
Thus, we have H(xy, Dx@(xq, Yo)) < f1(xq) if o is large enough. Similarly, in the case where y, € I}, we have
H (Yo, Dx¢(xq, Vo)) = f2(yo) if « is large enough. Now, assuming « is large enough, we always have (30), from
which get a contradiction, f1(0) > f>(0), by taking the limit as o« — oo.

We next turn to the case where dU N £2 = @. We have:

R=@NU)U(LNU)=(R2NU)U(2Nint(U°)).

Since £2 is connected and 2 N U = X # @, we see that £2 Nint(U°) = @ and 2 C U. We thus need to show that
supg (u — v) = —o0. Indeed, if maxs(u — v) € R, then the argument in the previous case yields a contradiction. The
proof is now complete. O

Theorem 3.4. Let u € USC(EZ [0,T)) and v GL,SC(E x [0, T)) be respect_ively a subsolution and a supersolution
of (25). Assume that u <von X x {0}U QU N§2) x (0,T). Thenu <vin X x[0,T).

Lemma 3.5. Assume that f € C(X x (0,T)) is bounded on X x (0, T). Then for any R > 0 there is a constant
Cr > 0, depending only on R, H, f and §2, for which if u € USC(X x (0,T)) is a subsolution of (25) and if
the family {u(x,-) | x € X'} is equi-Lipschitz continuous on (0, T') with Lipschitz constant R, then the function u is
Lipschitz continuous on X x (0, T') with Lipschitz constant Cyp.
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Proof. Fix any R > 0. As in the proof of Lemma 3.3, there is a constant Mg > 0, depending only on R, H and f,
such that for (x, p) € ¥ x R", if H(x, p) < f(x) + R, then |p| < Mg. Let u € USC(X x (0, T)) be a subsolution
of (25), and assume that the family {u(x, -) | x € X'} is equi-Lipschitz continuous on (0, 7') with Lipschitz constant R.
Then, it is easily seen that for each ¢t € (0, T'), the function u(-,?) is a subsolution of (7), with H(x, p) and f(x)
replaced by |p| and Cy, respectively. By Lemma 3.3, there is a constant Cg > R, depending only on My and 2, such
that the family {u(-,7) | 0 < ¢ < T} is equi-Lipschitz continuous on ¥, with Lipschitz constant Cr. Then we have
lu(x,t) —u(y,s)| < Cgr(lx — y|+ |t —s|) forall (x, 1), (y,s) € X x (0, T) and finish the proof. O

Proof of Theorem 3.4. We follow the line of the proof of Theorem 3.1. For § < T we write:
8;,(2 x (S, T)) =Y x{S}U@UNR) x(S,T).
It is enough to show that

sup(u —v) < sup (v —v), 31D
or 0,0r

where Q7 =X x (0, T).
To prove (31), we suppose, on the contrary, that

sup(u — v) > sup (u — v). (32)
or 9,01

Let § > 0 and set u(x,t) = u(x,t) — 8/(T —t) for (x,t) € Q7. By replacing u by u, we may assume that u is
a subsolution of (25) with f(x) replaced by f(x) — ¢, where ¢ > 0 is a constant, and that lim, .7 sup, .5(u —
v)(x, t) = —oo. By taking the sup-convolution of u in the ¢-variable, replacing U and the interval (0, ') by smaller
(in the sense of inclusion) ones, and translating the smaller interval, we may assume that f is uniformly continuous on
Q7 and the family {u(x, -) | x € X'} is equi-Lipschitz continuous on (0, 7). According to Lemma 3.5, the function u is
Lipschitz continuous on Q7. Next, we may replace H by a uniformly continuous function on X' x R". By perturbing u
(resp., v) as in the proof of Theorem 3.1 and replacing ¢ > 0 by a smaller positive number, we may assume that u
(resp., v) is a subsolution (resp., a supersolution) of (25), with f(x,?) and g(x) replaced by f(x,t) —¢ and —¢
(resp., f(x,t) and €). Moreover, we may assume that ¥ — v attains a strict maximum at a point (z,t) € I'y x (0, T).
Furthermore, we may assume that z =0, U =int B(0,r), 2y = £2, and I'y = [, where r > 0 and £2,, I are the
sets given by (11).
Now we consider the function,

D(x,1,y,5) =ulx, 1) —v(y,s) —ap(x,y) —alt —s)2,

on the set QT X QT, where o > 1 is a constant and ¢ is the function used in the proof of Theorem 3.1.
Let (xg, Vo) € Q7 X Q7 be a maximum point of @. Arguing as in the proof of Theorem 3.1, we see that if « is
sufficiently large, then we always have:

20 (T _sa)+H(xavan¢(xotv ya)) if(xa)_gs (33)

20(ta _Sa)"‘H(yavan(p(xa,ya)) S (e

Also, using the Lipschitz continuity of u, we find that «|t, — so| + &¢|xe — Yo| < C for some constant C > 0, inde-
pendent of . Sending & — o0 in (33) yields a contradiction. O

4. Skorokhod problem

In this sectlon we are concerned with the Skorokhod problem. We recall that Ry = (0, 00) and hence Ry = [0, 00).
We denote by L (R+, R¥) (resp., ACjoc (R, R¥)) the space of functions v : Ry — R¥ which are integrable (resp.,
absolutely contmuous) on any bounded interval I C R..

Given x € 2 and v € LloC (R+, R"™), the Skorokhod problem is to seek for a pair of functions, (n,[/) €
ACioc (R4, R") x L] (R+, R), such that

loc
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n(0) =x, nt) e fort e Ry,
(1) + 1)y (n(t)) = v(t) forae.r e Ry, (34)
I(t) >0, ItH)=0 ifntt)e2 forae. teR,.

Regarding the solvability of the Skorokhod problem, our main result is the following:

Theorem 4.1. Let v € L1 (R+, R™) and x € 2. Then there exits a pair (17,1) € ACjoc(R4, R") x Lloc(R'i" R) such
that (34) holds.

We are interested in “regular” solutions in the above theorem. See [26] and references therein for more general
viewpoints on the Skorokhod problem. The advantage of the above result is in that it applies to domains with C'!
boundary.

A natural question is the uniqueness of the solution (n,/) in the above theorem. But we do now know if the
uniqueness holds or not.

We first establish the following result.

Theorem 4.2. Let v € L°(R,, R") and x € 2. Then there exits a pair (n,1) € Lip(Ry, R") x L® (R4, R) such that
(34) holds.

We borrow some ideas from [26] in the following proof.

Proof. We may assume that y is defined on R". Let ¢ € CY(R™) be such that ¥ (x) < 0in 2, |[Dy(x)| > 1 forx € I',
Y (x) >0 for x e R" \ £2 and liminfjx|— o ¥ (x) > 0. We can select a constant § > 0 so that for x e R”,

y(@) - DY) =8|DY ()| and [Dy)|>1 0Ly () <S8

We set ¢(x) = (¥ (x) V0) A8 for x € R”. Note that g (x) =0 for x € 2, ¢(x) > 0 forx € R*\ £2, and y (x) - Dg(x) >
§|Dq(x)| for a.e. x € R™.
Fix ¢ > 0 and x € £2. We consider the initial-value problem for the ODE

. 1 _
E(t)—i—gq(é(t))y(é(t))=v(t) forae.t e Ry, £(0) = x. (35)

Here & represents the unknown function. By the standard ODE theory, there is a unique solution £ € C'(R;.) of (35).
Let m > 2. We multiply the ODE of (35) by mq (£(1))" ! Dq(&(1)), to get:

—tq(sm)’" - %q(sa))’"Dq(s(t)) V(ED) =mq(E0)" ' Dg(E@) - v(1)  ae.

Fix any T € R, . Integrating over [0, T], we get:

m

T
q((M)" —q(50)" + —/q £)"v(5()) - Dg(§(s)) ds
0

&

T
=m / 4(£)" ' Dq(E()) - v(s) ds.
0

Here we have:

f q(£())" v (£(s)) - Dq(&(s)) ds > / q(£())" |Dq(&())] ds,



H. Ishii / J. Math. Pures Appl. 95 (2011) 99-135 113

and

T
/6] (E)" q(S(S)) -v(s)ds
0

T 1_% T mL
< ( / q(s<s))’”|Dq(s(s))|ds> ( / |v(s>|’”|Dq(s<s))|ds)
0 0

Combining these, we get:

T
m )
q(5(T)) +’"7/q( ()" Dq(5()] ds
0

1
m

-L T
4(£))" | Dq(E())| ds) ( / v)|" | Da(E)] ds) . (36)
0

T

<n(

0

From this we obtain

1 T 1

T 1
—(fq £(5))" | Dg( (s>)|ds> <</|v(s>|m|Dq(é<s))\ds) : (37)
0 0

and

4 (5(T))" ( ) /|v(s>| |Dg(£(s))| ds.

Hence, setting Co = || Dg || Lo (r"), we deduce that

1-L
8 m
()" < (3) mCoT ||v| ooy fort €[0,T]. (38)
Henceforth we write &, for &, to indicate the dependence on ¢ of £&. We see from (38) that for any 7 > 0,
li dist(&.(¢), $2) =0. 39
Jim max dis (5:(0), 2) = (39)

Also, (38) ensures that for each T > 0 there is an e7 > 0 such that g(&:(¢)) < fort € [0, T]and 0 < ¢ < e7.
Now let T > 0 and 0 < ¢ < er. We have q(&:(s)) = ¥ (&:(s)) Vv O for all r € [0, T] and hence g (&:(¢))™ x
|Dg(&:(1))| = q (& ()™ for a.e. t € (0, T). Accordingly, (37) yields,

8 ; m % 1
- /Q(ES(S)) ds )] < (CoT)m|lvlL=,1)-
0

Sending m — oo, we find that (8/¢)llq o &l L~ (0,7) < l[v]lL>(0,T), and moreover

gllq o0 &ellLo®y) < IVllLeo®,)- (40)

We set [ = (1/¢)g o &. Due to (40), we may choose a sequence &; — 0+ so that lgj — [ weakly-star in L°°(R) as
Jj — oo for a function € L*°(R). It is clear that /(s) > 0 for a.e. s € R

ODE (35) together with (40) guarantees that {é‘,s}g>o is bounded in L°°(I§{+). Hence, we may assume as well that
&; converges locally uniformly on R, to a function € Lip(R,) as j — oo. It is then obvious that 7(0) = x and the
pair (n, [) satisfies:
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t

n() + /(l(s)y(g(s)) —v(s))ds =0 fors>0,

0

from which we get n(t) +1(t)y (n(¢)) = v(¢) forae. r € I@+. It follows from (39) that 5 () € §2 for t > 0.

In order to show that the pair (17,1) is a solution of (34), we need only to prove that for a.e. r € Ry, [(r) = 0 if
n()e 2.Set A={t > 0| n(t) € £2}. Itis clear that A is an open subset of [0, 0c0). We can choose a sequence {Ij }reN
of closed intervals of A such that A = |,y /x. Note that for each k € N, the set n(Ij) is a compact subset of £2 and
the convergence of {&;} to 1 is uniform on ;. Hence, for any fixed k € N, we may choose J € N so that &, () € £2
forall 7 € Iy and j > J. From this, we have (&, (#)) =0 for 7 € I} and j > J. Moreover, in view of the weak-star
convergence of {/, : }, we find that for any k € N,

/l(t)dt: lim /iq(gj(z))’” dr =0,
j—o0 Sj
Iy Iy

which yields I(r) = 0 for a.e. 1 € Ix. Since A = | J; o Ix, we see that [(r) =0 a.e. in A. The proof is complete. O

For x € £2, let SP(x) denote the set of all triples,

(1,v,1) € ACioc (R, R") x Li (R4, R") x L (Ry),

which satisfies (34). We set SP = J, .5 SP(x).

We remark that for any x, y € 2 and 0 < T < oo, there exists a triple (1, v, 1) € SP(x) such that n(T) = y. Indeed,
given x, y € 2 and 0 < T < 0o, we choose a curve 7 € Lip([0, T, £2) so that 7(0) = x and n(T) = y. The existence
of such a curve is guaranteed since £2 is a domain and has the C! regularity. We extend the domain of definition of 7 to
I@Jr by setting n(¢) =y for t > T. Now, if we set v(¢) = (t) and /() =0 for t > 0, we have (1, v,!) € SP(x), which
has the property, n(T') = y. Here and henceforth, for interval I, we denote by Lip(/, £2) the set of those 1 € Lip(/, R")
such that 5(¢) € £2 for t € I. We use such notation for other spaces of functions having values in 2 C R" as well.

We note also that problem (34) has the following semi-group property: for any (x,t) € 2 x Ry and (31, vy, [1),
(12, v2,12) € SP, if 1(0) = x and 12(0) = 11 (r) hold and if (1, v, ) is defined on R by:

(m1(s), v1(s),11(s)) fors € [0, 1),

(). v(). 1)) = { (ma(s — 1), va(s — 1), la(s — 1)) for s € [, 00),

then (n,v,1) € SP(x).

Proposition 4.3. There is a constant C > 0, depending only on §2 and y, such that for (n,v,l) € SP, we have
[n@s)| Vv I(s) < Clu(s)| fora.e. s =0.

An immediate consequence of the above proposition is that for (n,v,[l) € SP, if v € LP(Ry,R") (resp., v €
Ly (R, R"), with 1 < p < oo, then (n,1) € LP (R, R"1) (resp., (n,1) € L) (R4, R™™).
Proof. Thanks to hypothesis (A3), there is a constant g > O such that v(x) - y(x) > &g for x € I". Let (n, v,l) € SP.
According to the C ! regularity of £2, there is a function ¢ € C T(R™) such that 2 = {x € R"” | ¥(x) < 0} and
Dyr(x) #0 for x € I'. Noting that ¥ (n(s)) < 0 for all s > 0, we find that for any s > 0, if n(s) € I' and 7 is
differentiable at s, then

d
0= aw(nm) = Dy (n(s)) - 1(s).

Hence, noting that Dy (n(s)) is parallel to v(n(s)), we see that v(n(s)) - 7(s) =0.

Let s > 0 be such that n(s) € I', 1(s) exists, n(s) + I(s)y (n(s)) = v(s), I(s) = 0 and v(n(s)) - n(s) = 0. We
see immediately that [(s)y (n(s)) - v(n(s)) = v(s) - v(n(s)). Hence, we get Sol(s) < v(s) - v(n(s)) < |v(s)| and
I(s) < 861 |v(s)| for a.e. s > 0. We also have:

¥ lloo

|ﬁ(s);<|v(s)}+||y||ooyz(s)\<<1+T)yu(s)y forae.s>0. O
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Let F be a subset of L!(1, R™), where I C R is an interval. We recall that F is said to be uniformly integrable if
for any ¢ > 0O there is a § > 0 such that for any f € F,

‘/f(s)ds
B

Here | B| denotes the Lebesgue measure of B C R.

<& whenever B C I is measurable and |B| < 8.

Proposition 4.4. Let {(nk, vk, k) }xen C SP. Assume that {|vi|} is uniformly integrable on every intervals [0, T], with
0 < T < oo. Then there exist a subsequence {nk;, vi;, li;}jen of {nk, vk, lx} and an (n, v, 1) € SP such that

nk; (t) = n(t)  uniformly on [0, T1],

Nk, dt — ndt  weakly-star in C([O, T], ]R")*,

vk; dt — vdt  weakly-star in C([O, T, R")*,

lkj dt — [dt weakly-star in C([O, T])*,

forevery T > 0.

In the above proposition, we denote by X* the dual space of the Banach space X. Regarding notation in the above
proposition, we remark that the weak-star convergence in C ([0, T])* or C([0, T], R")* is usually stated as the weak
convergence of measures.

Proof. By Proposition 4.3, there is a constant Cy > 0 such that for k € N,

|7k (5)| V I (s) < Colvr(s)|  forae. s >0. 41)
It follows from this that the sequences {|7x|} and {lx} are uniformly integrable on the intervals [0, T], 0 < T < oo. If
we set:
t t
Vi(t) = / vp(s)ds and Li(r) = [ Ix(s)ds fortr >0,
0 0

then the sequences {nr}, {Vi} and {Li} are equi-continuous and uniformly bounded on the intervals
[0,T],0 <T < oo. We may therefore choose an increasing sequence {k;} C N so that the sequences {n;}, {V,} and

{Ly j} converge, as j — 0o, uniformly on every finite interval [0, T], 0 < T < oo, to some functions n € C (I@Jr, 2),

V € C(R4,R") and L € C(R.). The uniform integrability of the sequences {|7x|}, {|vx|} and {l;} implies that the
functions 1, V and L are absolutely continuous on every finite interval [0, T'], 0 < T < oo.

Fix any 0 < T' < oo. The uniform integrability of the sequences {|7x |}, {|vk|} and {Ix} guarantees that the sequences
{nk ds}, {vr ds} and {I; ds} of measures on [0, T'] are bounded. That is, we have:

T
iuRP]/(Mk(S)‘ + |k ()| + I () ds < oo.
€ 0

Hence we may assume without loss of generality that as j — oo,
Ak, ds — 1 weakly-star in C ([0, T1, R")",
vk;df — o weakly-star in C([O, T1, R”)*,
I;dt —> 3 weakly-star in C([0, T1)",

for some regular Borel measures (1, 2 and p3 of bounded variations on [0, T']. Then, for any ¢ € C 1([0, T1,R"),
using integration by parts twice, we get:
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[ m@) = tim [ o, eas
S0

T
= tim (o] - / & ()i, (5) ds
Jj—00 kj 0 kj
0

T
=[on], - [o'omeas= [ o as
0 0

By the density of C'([0, T'], R") in C([0, T'], R"), we find that

/¢(S)M1(dS)=/¢>(S)ﬁ(S)ds,

which shows that ;1 = 7 ds on [0, T']. Similarly we see that u, = V ds and Ho = L ds. Thus, setting v = Vandl = L,
we have as j — oo,

Mk, ds — nds  weakly-star in c(lo, 11, R”)*,
v, dt — vds  weakly-star in c(lo, 71, ]R”)*,
Ig;dt — 1ds  weakly-star in C ([0, T1)".

Note here that the above weak-star convergence is valid for every 0 < T < oo.
Since 7 (s) + Ik (s)y (nk (s)) = vx (s) for a.e. s > 0, integrating this over [0, ¢], with 0 < ¢ < 00, and sending k = k;
as j — oo, we get:

t t

77([)—77(0)+/l(s)y(n(s))ds:/v(s)ds fort > 0,

0 0

which ensures that 7(s) 4 [(s)y (17(s)) = v(s) for a.e. s > 0. It is obvious that 5(s) € £2 for s > 0. Finally, we argue as
in the last part of the proof of Theorem 4.2, to find that fora.e. s € Ry, [(s) = 0if n(s) € §2. The proof is complete. O

Proof of Theorem 4.1. Fix any x € 2 and v € LIOC(R+, R™). In view of the semi-group property of problem (34),
we may assume that v(s) =0 for s > 1, so that v € L' (R+, R™). We define the sequence {vi}xen C LOO(R+, R"™) by:

v(s) if ju(s)| <k

vk(s) = 0 otherwise.

Since [vk(s)| < [v(s)| for s > 0, we see that the sequence {|vi|} is uniformly integrable on Ry. According to
Theorem 4.2, there is a sequence {(nk,/x)} C Lip(R4,R") x L°°(R+,R+) such that (g, vk lx) € SP(x) for all
k € N. Then applying Proposition 4.4, we deduce that there is an (1, ) € ACjoc(Ry, R") x L]Oc (R4, R4) such that
n,v,l) eSP(x). O

5. Cauchy problem with the Neumann type boundary condition

In this section we introduce the value function of an optimal control problem associated with the initial-boundary
value problem (3)—(5), and show that it is a (unique) solution of problem (3)—(5).

Let L denote the function L € LSC(£2 x R*, R U {00}), called the Lagrangian of H, given by (6). The value
function w of the optimal control with the dynamics given by (34), the running cost (L, g) and the pay-off u( is given
by:
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t

w(x, 1) = inf{ /(L(n(s), —v(s)) + g(n())1(s)) ds + uo(n (1)) ‘ n,v,]) € SP(x)}
0
for (x,1) € 2 x Ry. 42)
Under our hypotheses, the Lagrangian L may take the value oo and, on the other hand, there is a constant Co > 0 such
that L(x,&) > —Cp for (x, &) € 2 x R". Thus, it is reasonable to interpret,
t
/L(r/(s), —v(s)) ds = o0,
0

if the function: s — L(n(s), —v(s)) is not integrable, which we adopt here.
It is well known (and also easily seen) that the value function w satisfies the dynamic programming principle,

t

w(x,s+1) = inf{ /(L(n(r), —v(1)) + g(n(D)I(x)) dt + w(n(), s)

0

(n,v,0) e SP(x)}

forx € 2 and 1,5 € R,.

Theorem 5.1. The value function w is continuous on 2 x Ry and it is a solution of (3)—(4). Moreover, w satisfies (5)
in the sense that lim;_, o4 w(x, t) = ug(x) uniformly for x € 2.

The above theorem clearly ensures the existence of a solution of (3)—(5). This together with Theorem 3.4, with
U :=R", establishes the unique existence of a solution of (3)—(5). For the solvability of stationary and evolution
problem for HJ equations, we refer to [1-4,6,5].

Another aspect of the theorem above is that it gives a variational formula for the unique solution of (3)—(5). This is
a classical observation on the value functions in optimal control, and, in this regard, we refer for instance to [1,2].

The variational formula (42) is sometimes called the Lax—Oleinik formula.

For the proof of Theorem 5.1, we need the following three lemmas. We set Q0 = 2 x R,

Lemma 5.2. Let_tﬁ € Cl(é) be a classical subsolution of (3)—(4). Assume that ¥ (x,0) < ug(x) for x € 2.
Then w = ¥ on Q.

Proof. Let (x,7) € Q and (, v,l) € SP(x). We have:
t

d
w(n(r),O)—w(nw),t):/aw(nm,t_s)ds
0

2/(DW(U(S)J—S)~77(S)—1/ft(n(s),t—s))ds
0

= [PU(6).1=5) - (006) = 16y (1)) = V(5.1 = ) .
0
Now, using the subsolution property of ¥ and the inequality ¥ (-, 0) < ug, we get:
Y(x, 1) —uo(n())

t

< /(—DI/f(n(S), t—s5)-v(s) +1(s)DY (n(s)) - ¥ (n(s)) + ¥ (n(s), t —5)) ds

0
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t

< f(H(n<s), DY (1(5), 1 — 5)) + L(n(s), —0() + 1) DY (1)) - ¥ (1(5))
()Jrl/fz(n(S),t—S))ds
l
< / (L(1(5), —v(®)) + 1) (1())) ds.
Thus we conclude thatOI/f (x,t) <w(x,t). O

Lemma 5.3. For any ¢ > 0 there is a constant C, > 0 such that w(x,t) > ug(x) — & — C¢t for (x,t) € Q.

Proof. We fix any ¢ > 0 and choose a function ug e C1(£2) so that lug(x) — u8(x)| < ¢ for x € 2. We choose a
function ¥o € C'(R") so that 2 = {x € R" | o(x) < 0} and D (x) # 0 for x € I". By multiplying v/ by a positive
constant, we may find a function ¥¢ € C!(£2) so that y (x) - D(ug + ¥*)(x) > g(x) for x € I'. Next, approximating
the function: » — (—¢) V (¢ Ar) on R by a smooth function, we build a function ¢, € C! (R) so that [¢.(r)| < ¢
for r € R and ¢/(0) = 1. Note that D({; o ¥°)(x) = Dy®(x) for x € I" and |ug(x) — ug(x) — & o Yé(x)| < 2e for
x € §2. We choose a constant C > 0 so that H (x, D(ug +¢: o ¥®)(x)) < Ce for x € £2. Finally we define the function
¢f € CH(Q) by ¢p°(x,1) = —2¢ + ug(x) + &e o ¥¥(x) — Cet, and observe that ¢° is a classical subsolution of (3), (4)
and that ¢¢(x,0) < uo(x) for x € 2. By Lemma 5.2, we get ¢°(x,t) < w(x, 1) for (x,1) € Q. Hence, we obtain
w(x,t) 2 ug(x) —4e — Cet forall (x,1) e Q. O

Lemma 5.4. There is a constant C > 0 such that w(x,t) <ug(x) + Ct for (x,t) € Q.

Proof. Let (x,7) € Q. Setn(s) =x, v(s) =0and I(s) =0 for s > 0. Then (, v,l) € SP(x). Hence, we have:
1
w(x,t) <uoglx) + / L(x,0)ds =ug(x) +1L(x,0) <ug(x) _I;Iel%é}l H(x, p).
0
Setting C = —ming g H, we get w(x, 1) <up(x)+Ct. O

Lemma 5.5. Lett >0, x € 2, ¢ € Cl(£2 x [0,1]) and & > 0. Then there is a triple (n, v,1) € SP(x) such that for
ae s €(0,1),

H(n(s), Dp(n(s).t —s)) + L(n(s), —v(s)) <& —v(s) - Dp(n(s),t —s).
We postpone the proof of the above lemma and give now the proof of Theorem 5.1.

Proof of Theorem 5.1. By Lemmas 5.3 and 5.4, there is a constant C > 0 and for each ¢ > 0 a constant C, > 0 such
that —e — Cot < w(x,t) —ug(x) < Ct for all (x, 1) € Q. This shows that w is a real-valued function on Q and that

lim w(x,t) =ug(x) uniformly for x € 2. 43)
t—0+

We next prove that w is a subsolution of (3), (4). Let (x, fYeQand ¢ € Cl(é). Assume that w* — ¢ attains a
strict maximum at (£, 7). We need to show that if £ € £2, then ¢,(%,7) + H(X, D¢(%,7)) <0, and if X € I', then
either

¢(X, 1)+ H(%, D(%,7)) <O or y(X)-D(x,7) < g(R). (44)

We are here concerned only with the case where X € I'. The other case can be treated similarly. To prove (44), we
argue by contradiction. Thus we suppose that (44) were false. We may choose an ¢ € (0, 1) so that f —2¢ > 0 and for
(x,1) € (2 N B(X,2¢)) x [ —2¢e,1 +2¢],
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¢ (x, 1)+ H(x, Dp(x,1)) >2¢ and y(x)- D (x,1) — g(x) = 2e, (45)
where y and g are assumed to be defined and continuous on 2. We may assume that (w* — ¢)(%,7) = 0. Set
B=(3B(%,2¢) x [{ —2¢,1 +2e]U B(%,2¢) x {f —2¢}) N O,
and m = —maxg(w* — ¢). Note that m > 0 and w(x,?t) < ¢(x,t) — m for (x,t) € B. We choose a point

(x,) € 2 N B(&, &) x [f —e,f +¢] so that (w — ¢)(X,7) > —e> A m. We apply Lemma 5.5, to find a triple

(n, v,1) € SP(x) such that for a.e. s > 0,
H(n(s), Dp(n(s),7 —s)) + L(n(s), —v(s)) <& —v(s)- Dp(n(s), 7 —s).
Note that o :=7 — (f — 2¢) > ¢ and dist(¥, d B(X, 2¢)) > . Set

S={se[0,0]|n(s) €3B(,2¢)} and 7 =infS.

We consider first the case where T = 00, i.e., the case S = (J. By the dynamic programming principle, we have:

H(xX, 7)) <w(x,T)+e&

(e

< /(L(n(s), —v(5)) + &(n(5))I(s)) ds + w(n(0), 7 — o) + &>

0

o

< /(L(n(s), —v(s)) +g(n(9))I(s) + &) ds + ¢(n(0),T — o).
0

Hence, we obtain:

r d )
0< /(L(n(s), —v(s)) + g(n())I(s) + &+ a¢>(n(s), f— s)> ds
0

< /(L(nm, () + () 6) + ¢
0
+ D (n(s). 7 —5) - 7(s) — ¢y (n(s). 7 —5)) ds

(L(n(s), —v(s)) + g(n())I(s) + &

VA
o \

+ Do (n(s), 1 —s) - (v(s) = 1)y (n(s)) — ¢ (n(s), 7 —s))) ds.
Now, using (46) and (45), we get:
0< /(28 — H(n(s), Dp(n(s).7 —s)) + g(n(s))i(s)
0

—1(s)D¢(n(s).7—s) -y (n(s)) — ds(n(s). 7 —5)) ds

< /l(S)(g(n(S)) —y (1)) - DP(n(s).7 — 5)) ds <0,
0

which is a contradiction.
Next we consider the case where T < 0o. Observe that T > 0, and

(46)
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¢, 1) <w(x,f)+m

4

< /(L(n(s), —v(s)) +g(n(®))I($))ds + w(n(x), i — 1) +m
0

< (L6, ~06) + 816)16) s+ (0.~ 7).
0
Using (46) and (45) as before, we compute that

0< /(L(n(s), —v(s)) + g(n())I(s) — ¢ (n(s), T —s)

0

+ Dp(n(s), 7 —s) - v(s) = L)y (n(s)) - DP(n(s), 7 —s))ds

< f{8 — H(n(s), Dp(n(s), 7 —s)) — 1 (n(s), 7 —s)
0
+1®) (1)) = ¥ (n9)) - Dp(n(s).7 —5)]} ds <0,

which is again a contradiction. Thus, we conclude that w is a subsolution of (3), (4). _

Now, we turn to the proof of the supersolution property of w. Let ¢ € C 1(0) and (%,7) € 2 x (0, 00). Assume
that w,, — ¢ attains a strict minimum at (£, 7). We show that if £ € £2, then ¢;(,7) + H(X, D¢ (%,7)) > 0, and if
x € I', then

¢+ HE DPGH) >0 or y(R)-DP(,F) > g(®). 47)

We only consider the case where x € I', and leave it to the reader to check the details in the other case. To show
(47), we suppose by contradiction that (47) were false. That is, we have ¢,(X,7) + H(%, D¢(%,7)) < 0 and y (&) -
D¢(%,1) — g(®) < 0. There is an & > 0 such that if we set R := B(X, 2¢) x [f — 2¢, f + 2¢], then, for (x,#) € RN O,
we have:

¢,(x,t)+H(x,D¢(x,t))<0 and y(x)-D¢(x,t) —g(x) <O.

Here we may assume that f — 2¢ > 0 and (s, — ¢)(£,7) =0. Set m := minémaR(u* — ¢) (> 0). We may choose a
point (¥,7) € Q so that (uy — ¢)(X,1) <m, |x —X| < ¢ and |f — | < &. We select a triple (17, v, ) € SP(¥) so that

r
u(x, f)+m> [(L(r/(s), —v(s)) + g(n())1(s)) ds + uo(n(®)).
0

We set T =min{s > 0| (5(s), 7 — s) € dR}. It is clear that T > 0, n(s) € RN Q for s € [0, 7] and, if |n(7) — X| < 2,
then T =7 — (f — 2¢) > . Accordingly, we have:

T

G, f)+m> /(L(n(s), —v(s)) + g(n())I(s))ds + u(n(x),7 — 1)

0
T

> /(L(n(s), —v(s)) + g(n(£))I(s)) ds + ¢ (n(r),7 — ) +m.

0

Hence, we get:
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T

0> /(L(n(S), —v(s)) + g(n()I(s) + DP(n(s), 7 —s) - 0(s)
0

—¢i(n(s), 7 —s)))ds

> /(—U(S) -D¢(n(s), 7 —s) — H(n(s), Dp(n(s). 1 —s)) — g(n(s))L(s)
0
+ D¢ (n(s), 7 —s)-1(s) — P (n(s),f —5))ds > 0,

which is a contradiction.

It remains to show that w is continuous on Q. According to (43), we have w* (-, 0) = wy(-,0) = ug on £2. Thus,
applying the comparison theorem (Theorem 3.4 with U := R"), we see that w* < w, on Q, which guarantees that
w € C(Q). This completes the proof. O

For the proof of Lemma 5.5, we need the following basic lemma.

Lemma 5.6. Let R > 0. There is a constant C > 0, depending only on R and H, such that for any
(x,p,v) €2 xBO,R) xR if H(x, p)+ L(x,—v) <1 —v- p, then we have |v| < C.

Proof. We may choose a constant C1 > 0 so that C; > maxg,, B(0.2R) | H|. Observe that

L(x,—v)> max (—v-p)—C;=2R|v|—C; for(x,v)e 2 xR".
peB(0,2R)

Let (x,p,v) € 2 x B(O,R) x R" be a point such that H(x, p) + L(x,—v) < 1 — v - p. Then we have
—C1+2R|v| — C; < 1+ |v||p| £ 1+ R|v|. Consequently, we get R|v| <2C1+ 1. O

For i € N we introduce the function L; € C(£2 x R") by setting:
L;(x,&) = max -p—H(x, .
i(x,8) peB(O,i)(E p (x, p))

Observe that L;(x,§) < L(x, &) and lim;_, o0 Li(x,§) = L(x, §) for (x,§) € 2 x R" and that every L; is uniformly
continuous on bounded subsets of £2 x R”.

Proof of Lemma 5.5. Fixk e N. Setd =¢/kands; = (j —1)é for j =1,2,..., k. We define inductively a sequence
{(xj,nj, vj,lj)}];=1 C £2 x SP. We set x; = x and choose a & € R” so that

H(x1, D¢ (x1,1)) + L(x1, —§1) <& — &1 - D (x1,1).

Set v (s) = & for s > 0 and choose a pair (11,11) € Lip(R4, £2) x L®([R,,R,) so that (1, v, 1) € SP(xy).
According to Theorem 4.2, such a pair always exists.

Suppose now that we are given (x;, n;, v;, ;) foralli =1,2,..., j — 1 and for some j < k. Then setx; = 1;_1(4),
choose a §; € R" so that

H(xj,D¢(xj,t—5j))+L(xj, —£)<e—§&;-Do(xj,t—sj), 48)

set vj(s) =&; for s > 0, and select a pair (n;,[;) € L1p(R+, 2) x L® (R, R") so that (mj,vj,1j) € SP(x;). Thus,
by induction, we have chosen a sequence {(x], nj,vj,1lj )}] 1 C 2 x SP such that x; = n10), x; =n;_1(8) =n;(0)
for j =2,...,k and for each j =1,2,...,k, (48) holds with &; = v;(s) for all s > 0. Notice that the choice of
Xj,Mj, v, lj, with j =1,...,k, del_aends on k, which is not explicit in our notation.

Next, we define a triple (7x, v, Ix) € SP(x) by setting:

(7k(5), D (), Ik (8)) = (0 (s — 57), v (s —57), Li (s —5}))

fors;j<s<sjyrand j=1,2,...,k—1,and
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(T(9), D (5), 1 (9)) = (i (s = s10), i (s — 10), e (s — %)),
for s > sx. We may assume that ¢ < 1 and, by Lemma 5.6, we find a constant C; > 0, independent of k, such
that max;>0 [vx(s)| = max; <k [§;] < C1. By Proposition 4.3, we find a constant C; > 0, independent of k, such
that ||d7g/ds|lLeo®,) V ||l_k||Loo<R+) < C;. Now, we define the step function yx; on Ry by setting xx(s) = s for
si<s<sjyrand j=1,2,...,kand x(s) = sx for s > si, and observe that (48), with 1 < j <k, can be rewritten
as

H (7 (xx(5)), D (i (xx (), 1 — xx($))) + L (7 (xx (), =0 (5))
<& —v(s) - D (M (xx (), 1 — xx(s)) for0<s <t (49)
We may invoke Proposition 4.4, to find a triple (1, v,!) € SP(x) and a subsequence of {(7jx, U, [x)}xen, Which
will be denoted again by the same symbol, so thgt for every 0 < T < 00, as k — 00, ny — n uniformly on [0, T],
v ds — vds weakly-star in C([0, T], R")* a_nd gy ds — [ds weakly-star in C([0, T])*. We may moreover assume
that vy — v weakly-star in L°° (R4, R") and [, — [ weakly-star in L*°(R) as k — oo.

Since vy — v weakly in L%(0, 1), we may choose a sequence {Ar}ren Of finite sequences Ay = (Ak.1, Ak.2, - -,
A, N, ) of nonnegative numbers such that

Nk Ni

Z)‘k,./ =1 and v := Z)‘k»-i Vk+j converge to v in L2(O, 1).
j=1 j=1

Here we may moreover assume by selecting a subsequence of {(7, Uk, Ip)) that as k — oo, x(s) — v(s) for
ae. s € (0,1).

Fix any i € N and 6 > 1. In view of the uniform continuity of the functions H and L; on bounded subsets of
2 x R" and the uniform convergence of {n;} to n on [0, 7], from (49), we get:

H(n(s), Dp(n(s).t —s)) + Li(n(s), =0k (s))
< 0g — vg(s) - Dq)(r/(s), t— s) for s € (0, 1),
for sufficiently large k, say, for k > kg, and hence, by taking the convex combination,
H(n(s), Dp(n(s).t —s)) + Li(n(s), —0x(s))
<O — Ui (s) - D(l)(n(s), t— s) fors € (0, 1),
for k > kg. Sending k — oo, we get for a.e. s € (0, 1),
H(n(s), Dg(n(s), 1 —s)) + Li(n(s), —v(s)) <0 —v(s) - DPp(n(s), 1 —s),

and, because of the arbitrariness of i and 6 > 1, we obtain for a.e. s € (0, t),
H(n(s), Dg(n(s),1 —s)) + L(n(s), —v(s)) <& —v(s)- Dp(n(s),t —s). O
6. Aubry sets and formulas for solutions of (1), (2)

In this section we define the Aubry set associated with (1), (2). Our argument here is very close to that of [21,22].

By the C 1 regularity of £2 and assumption (A3), there is a function ¢ € C 1(£2) such that D,y (x)>0forx el
By multiplying v by a positive constant, we may assume that D,y (x) > |g(x)| for x € I'. Selecting a constant
C_ € R small enough, we may have H (x, Di{r(x)) > C_ for x € £2. It is easy to check that the function ¢ is a
supersolution of (1), (2), with C_ in place of a. Similarly, if we choose a constant C € R large enough, then the
function — is a subsolution of (1), (2), with C in place of a.

We define the critical value (or additive eigenvalue) c by:

¢ =inf{a € R | there is a subsolution of (1), (2)}.

Obviously we have ¢ < C4. By Corollary 3.2, we see as well that ¢ > C—. In particular, we have ¢ € R. For any
decreasing sequence {ax} converging to c, there is a sequence {u;} C USC(§2) such that for every k € N, uy is a
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subsolution of (1), (2), with a; in place of a. By Lemma 3.3, with U = R", we find that {u;} is equi-Lipschitz
continuous on £2. By adding a constant to u;, we may assume that {u;} is uniformly bounded on £2. By choosing
a subsequence, we may thus assume that the sequence {u} converges to a function u € Lip(£2) as k — oo. By the
stability of the viscosity property under uniform convergence, we see that u is a subsolution of (1), (2), with ¢ in place
of a.

Henceforth in this section, we normalize ¢ = 0 by replacing H by H — ¢, and we are concerned only with problem
(1), (2), with a = 0, that is, the problem:

H(x,Du(x)) =0 in£2,
(50)
Dyu(x) =g(x) on I
We introduce the function d on £2 x £2 by:
d(x,y)= sup{v(x) —v(y) | v is a subsolution of (50)}. (&2Y)

According to Lemma 3.3, the family of functions d(-, y), with y € £, is equi-Lipschitz continuous on £2. By the
stability of the viscosity property, we see that for any y € §2, the function d(-, y) is a subsolution of (50). It is easily
seen that
d(x,y)<d(x,z7)+d(z,y) forx,y,zef.
Also, in view of the Perron method, we find that for every y € £2, the function d (-, y) is a solution of,
{ H(x,Du(x)) =0 in£\{y},
Dyu(x)=g(x) onI"\{y},

which is just problem (7), with f :=0and U :=R" \ {y}.
We define the Aubry set A associated with (50) (or (1), (2) with generic a) by:

(52)

A={ye]|d(,y) is asolution of (50)}.
Theorem 6.1. The Aubry set A is a nonempty and compact.

Remark 1. If we define the function d, on £ x £ by:
dy(x,y) = sup{v(x) —v(y) | v is a subsolution of (1), (2)},
then d, (x, y) = sup @ = —oo for a < 0. Moreover, if we define the Aubry set A, for a > 0 by:
Aq={y €2 |da(, y)is asolution of (1), (2)},
then A, = 0.

The nonemptiness of .4 will be proved based on the following observation.

Lemma 6.2. Let y € 2\ A. Then there are functions v € Lip(2) and f € C(R2) such that f(y) <0, f(x) <0 for
x € 2 and v is a subsolution of (7), with U =R".

Proof. Fix any y € £2 \ A and set u(x) = d(x, y) for x € £2. For definiteness, we consider the case where y € I".
We leave it to the reader to check the other case. Since u is not a supersolution of (50) while it is a solution of (52),
we find a C! function ¢ on £2 such that u — ¢ attains a strict minimum at y, H(y, D¢ (y)) < 0 and D,op(y) < g().
By continuity, there is an open neighborhood V of y such that

H(x,D¢(x)) <0 forxe Ry and D,p(x) <g(x) forxely. (53)

We may assume by adding a constant to ¢ that u(y) = ¢(y). Note that miné\v(u — ¢) > 0, and select a constant

¢ > 0 small enough so that (u — ¢)(x) > ¢ for x € 2\ V. We may choose an open neighborhood W of V such that
u—@)(x)>eforxe 2N W.Wesetv(x)=u(x)V (p(x)+e¢) forx € £2.
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Observe that v(x) = u(x) for x € W N £2, which ensures that v is a subsolution of (7), with f(x):=0and U :=W.
On the other hand, there is an open neighborhood ¥ C V of y such that ¢ (x) 4+ & > u(x) for x € Y N 2. It is clear
that 2 NY N'W = @. In view of (53), we may choose a function f € C(£2) so that f(y) <0, fx)<Oforx eV,
f(x)=0forx e £2\Y and

H(x,D¢(x)) < f(x) forxefRy and D,p(x)<g(x) forxely.

It is easily seen that v is a subsolution of (7), with U := V. Finally, we note that v is a subsolution of (7), with
U :=R", and finish the proof. O

Proof of Theorem 6.1. The compactness of A follows directly from the stability of the viscosity property under
uniform convergence.

To see that A = @, we suppose by contradiction that A = . By Lemma 6.2, for each y € £2 there are functions
vy € Lip(£2) and f, € C(£2) such that f,(y) <0, fy(x) <0 for x € 2 and vy is a subsolution of (7), with f := f,
and U := R". By the compactness of £2, we may choose a finite sequence {y j}JJ~21 C £ so that Z]J-ZI fy;(x) <0 for
x € £2. Theorem 2.2, with U := R", guarantees that the function v(x) = (1/J) Z;zl vy, (x) on £2 is a subsolution

of (7), with U :=R" and f(x) :=(1/J) ZJJ‘=1 fyj (x). We choose a constant a < 0 so that f(x) < a for x € 2 and
observe that v is a subsolution of (7), with f :=a and U := R". This contradicts the fact that ¢ = 0. The proof is
complete. O

Proposition 6.3. The function d can be represented as

t

d(x,y) =inf{ /(L(n(s), —v(s)) + g(y())I(s)) ds ‘ t>0, (n,v,0) € SP(x), n(t) = y}. (54)
0

Proof. Fix any y € £2. We denote by w(x) the right-hand side of (54). According to Theorem 5.1, the function,

t

u(x,t) = inf{[ L(n(s), —v(s)) + g(n(s))(s)ds +d(n(), y) ( (m,v,1) e SP(x)},

0

is a solution of (3)—(5), with ug := d(-, y). Noting that the function d(x, y), as a function of (x,t) € £ x Ry, isa
subsolution of (3)—(5) with ug := d(-, y), by applying the comparison theorem (Theorem 3.4, with U = R"), we see
that d(x, y) <u(x,t) for (x, 1) € 2 x R, Since d(y, y) =0, we have inf,~ o u(x, 1) < w(x) for x € £2. Consequently,
we have d(x, y) < w(x) for x € 2.

By the C! regularity of £2, for each x € £2 we may choose a Lipschitz continuous curve 1 on [0, ] connecting x
to y in £2, with a Lipschitz constant independent of x. Here ¢ > 0 is an appropriate constant, and moreover we may
assume that t < C|x — y| for some constant C; > 0 independent of x. As is well known and easily shown, L(x, ) is
bounded on 2 x B(0, §), if § > 0 is chosen sufficiently small. Fix such a constant § > 0 and choose a constant C> > 0
so that L(x, &) < C; for (x,£) € 2 x B(0, §). By scaling, we may assume that |7(s)| < § for a.e. s € [0, ¢]. Noting
that (1, 1, 0) € SP(x), we get:

t
w(x) < / L(n(s), —i(s)) ds < Cat < C1Calx — y|.
0

In particular, we may conclude that w is continuous at y and w(y) = 0.
To complete the proof, it is enough to show that w is a subsolution of (50). Indeed, once this is done, by the
definition of d, we get:

wx)=wkx) —wl) <dx,y) forxe 02,

which guarantees that d(x, y) = w(x) for x € £2.
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To prove the subsolution property of w, we just need to follow the argument of the proof of Theorem 5.1.
Let £ € 2 and ¢ € C'(£2). Assume that w* — ¢ attains a strict maximum at £. We need to show that if X € £2,
then H(x, D¢ (x)) <0, and if x € I', then either

H(%, Dp(®) <0 or y@) D) < g). (55)

We are here concerned only with the case where X € I', and leave the proof in the other case to the reader. To show
(55), we suppose by contradiction that (55) were false. Then we may choose an ¢ € (0, 1) so that for x € 2 N B(x, 2¢),

H(x, D¢(x)) >2¢ and y(x)-D¢(x)—g(x) = 2e, (56)

where y and g are, as usual, assumed to be defined and continuous on £2. We may also assume that (w* — ¢)(%) = 0.
Set B =3 B(%,2¢) N 2, and m = —maxg(w* — ¢). Obviously, we have m > 0 and w(x) < ¢(x) — m for x € B. We
choose a point x € 2N B(%, e) so that (w —¢)(x) > —&2 Am. We apply Lemma 5.5, to obtain a triple (1, v, [) € SP(x)
such that for a.e. s > 0,

H(n(s), Dp(n(s))) + L(n(s), —v(s)) <& —v(s) - DP(n(s)). (57)
Note that dist(x, dB(x,2¢)) > ¢, and set T = inf{s > 0 | n(s) € dB(x, 2¢)}. Consider first the case where T = o0,
which means that 5(s) € int B(X, 2¢) for all s > 0. By the dynamic programming principle, we have:
B0 < w () + 6> < [ (L) ~v0) + (1)) +e)ds + (1)
0
Hence, we obtain:
0< [(L06). ~06) + gn)i6) + &+ Do(1(5)) - 65)) ds

0
&

< [0 ~09) + 2N+ + D (a(6) - (v5) 1)y (65)} .
Now, using (57) and (26), we get:
0< [ {22 = H ). DO(15))) + 1)e(165)) = DB(1(5) - ¥ (150} 85 <0,
which is a contradicti(())n.
Consider next the case where T < 0o. Note that
B0 < w4 m < [ (L6 ~v6) +g(1(6)1) s+ w(n(0) +m

0
T

< / (L(1(). —0(5)) + g (n())1(5)) ds + $ (n(@)).
0
Using (57) and (56) as before, we obtain
0< / (e — H(n(s). Do(n(5))) +1)[2(7()) — ¥ (0(5)) - Dp(n(s))]} ds < 0.
0

This is again a contradiction, and we conclude that w is a subsolution of (50). O

We give another characterization of the Aubry set associated with (50).
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Theorem 6.4. Let T > 0 and y € 2. Then we have y € A if and only if,

t

inf[/(L(n(s), —v(s)) + g(n())(s)) ds ‘ t>1,(n,v,0)eSP, n(0)=n)=y} =0. (58)
0

Lemma 6.5. Let ug € C_(§) and let u € C($2 x R, be the solution of (3)~(5). Set u™ (x) = liminf;_, o0 u(x, 1) for
x € 2. Then u™ € Lip($2) and it is a solution of (50).

Proof. Thanks to Theorem 6.1, there is a solution ¢ € Lip(£2) of (50). By adding a constant to ¢ if needed, we may
assume that ¢ (x) < ug(x) for x € £2. Let C > 0 be a constant such that ug(x) < ¢ (x) 4+ C for x € 2. By comparison,
we get ¢(x) <u(x,1) <¢(x)+C forx € 2.

Setting v(x, ) = infy~, u(x, s) for (x,1) € 2 x R, we note that u~ (x) = sup,.ov(x,t) for x € Q. Applying
Theorem 2.8 (and the remark after it) to the family {u(:, - + s)}s~0 of solutions of (3), (4), we see that v is a solution
of (3), (4). Observe also that v € USC(£2 x R.4) and the functions v(x, -), with x € 02, are nondecreasing on R .
This monotonicity of v guarantees that the functions v(-, ¢), with > 0, are subsolutions of (50), which implies that
the family {v(-,)},~0 is equi-Lipschitz continuous on £2. Accordingly, we have u~ € Lip(£2). By the Dini lemma,
we see that u~ (x) = lim,_ v(x, ) uniformly for x € £2. By the stability of the viscosity property under uniform
convergence, we conclude that ™ is a solution of (50). O

Proof of Theorem 6.4. Fix any T > 0 and y € £2. By Proposition 6.3, we have:
t
inf{ /(L(n(s), —v(s)) + g(n(s))l(s)) ds ) n,v,1) e SP, n(0) =n(t) = y} >d(y,y)=0 fort>0. (59
0

We assume that y € A and show that (58) holds. Note that the function u(x, ) = d(x, y) on £ x R is the unique

solution of the initial-boundary value problem (3)—(5), with ug :=d(-, y). By Theorem 5.1, we get:
T
0=d(y,y)= inf{f(L(n(S), —v(s)) + g(n())I(s)) ds +d(n (1), y) ‘ (m,v,0) € SP(y)}-
0
Fix any ¢ > 0 and choose a triple (1, v, /) € SP(y) so that
T
e> f(L(n<s>, —0(s)) + g(1())1()) ds +d (n(7), y).
0
In view of Proposition 6.3, by modifying (1, v, [) on the set (t, c0) if necessary, we may assume that for some ¢t > 7,
t
d(n(t),y) +e> /(L(n(S), —v(s)) +g(n(®))I())ds and (1) =y.
T
Thus, we obtain,
t
2¢ > /(L(n(S), —v(s)) +g(n(®)I())ds and 7(0) =n() =y,
0

which ensures together with (59) that (58) holds.

Next we assume that (58) holds and show that y € A. Let u be the unique solution of problem (3)—(5), with initial
data d(-, y). Since d(-, y), regarded as a function on 2 x I@.Jr, is a subsolution of (3), (4), by comparison, we see that
d(x,y) <u(x,t) for (x,1) € 2 x [0,00). As in Lemma 6.5, we set u~ (x) = liminf;_, o, u(x, t) for x € £, to find
that u™ € Lip(ﬁ) and u~ is a solution of (50). It follows that d(x, y) < u~(x) for x € 2. It is easily seen from (58)
that for each k € N,
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t
inf{ f(L(n(s), v(s)) + g(r/(s))l(s)) ds ‘ t>kt, (n,v,1) €SP, n(0)=n() = y} =0.
0
On the other hand, we have:
t
inf u(y.n) < inf{ f (L(1(5). v()) + g (n(5)1(5)) ds

0

t>kt, (n,v,01) €SP, n(0)=n(t)= y}.

These together ensure that #~ (y) < 0 and hence d(x,y) > u™ (x) for x € 2. Thus we find that d (x, y)=u"(x) and
conclude thaty e A. O

Theorem 6.6. Let u € USC(£2) and v € LSC(£2) be respectively a subsolution and a supersolution of (50). Assume
that u(x) < v(x) for x € A. Then u(x) < v(x) for x € §2.

Lemma 6.7. There exist functions ¥ € Lip(2) and f € C(82) such that f(x) <0 forx € 2, f(x) <0forx e 2\ A
and  is a subsolution of (7), with U :=R".

Proof. By Lemma 6.2, for each y € £2 \ A there are functions f, € C(£2) and ¥, € C(£2) such that f,(y) <0,
fy(x) <0 for x € £2 and ¥y is a subsolution of (7), with U :=R" and f := f,. Since {¥y}ye\ 4 18 equi-Lipschitz
continuous on §2, we may assume by adding to v/, an appropriate constant C, € R if necessary that {yr,} ye\A is
uniformly bounded on £2. Also, we may assume without any loss of generality that { f}} ye\A is uniformly bounded
on £2. We may choose a sequence {y;}jen C §2 \ A so that inf;en fy_j (x) <Oforx € 2\ A. Now we set ¥ (x) =
2 jen27/ ¥y, (x) for x € £2, and observe in view of Theorem 2.2 that  is a subsolution of (7), with U := R" and f
given by f(x) = ZjeN 277 fy; (x) for x € £2. Finally, we note that f(x) <0 for x € £2, f(x) <0 forx € £2 \ A and
Y € Lip(§2). The proof is complete. O

Proof of Theorem 6.6. Due to Lemma 6.7, there are functions f € C(£2) and ¥ € Lip(£2) such that f(x) <0
for x € 2, f(x) <0 for x € 2\ A and ¥ is a subsolution of (7), with U := R". Fix any 0 < ¢ < 1 and set
ug(x) = (1 — &)u(x) + e (x) for x € 2. Then the function u, is a subsolution of (7), with U :=R" and f replaced
by &f. We apply Theorem 3.1, with U :=R" \ A, to obtain u, < v on £2, which implies that u <v on 2. O

Theorem 6.8. Let u € C(£2) be a solution of (50). Then

u(x) =minfu(y) +d(x,y) | ye A} forxeg. (60)

Proof. We denote by w(x) the right-hand side of (60). We note first by the remark after Theorem 2.7 that w is a
solution of (50). Next, by the definition of d, we have u(x) — u(y) < d(x, y) for x, y € 2. Hence we get u(x) < w(x)
for x € £2. Also, by the definition of w, we have w(x) < u(x) for x € A. Thus we have u(x) = w(x) for x € A.
By Theorem 6.6, we conclude that # = w on 2. O

Corollary 6.9. If u € C(£2) is a solution of (50), then

t

u(x) = inf{/(L(n(s), —v(s)) + g(n(s))l(s)) ds + u(n(t)) ‘ t>0, (n,v,l) e SP(x), n(t) € A} forx e 2.

0

Theorem 6.8 and Proposition 6.3 yield the above assertion.
7. Calibrated extremals

As in the previous section, we assume throughout this section that the critical value c is equal to zero.
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Lemma 7.1. Let 0 < T < 0o and {(nk, Vi, lx)}ken C SP. Assume that there is a constant C > 0, independent of k € N,
such that

T
/(L(nk(s), —0k(5)) + g (nk () 1k (5)) ds < C  fork e N.
0

Then there exists a triple (n, v, 1) € SP such that

T

[ @) —o) + gns)ics) as
0
T
<timinf [ (L(e(s). ~vk(5)) + ) u(5)) b
0

Moreover, for the triple (n, v, 1), there is a subsequence {(n;, vk;, lk;)} of {(nk, vk, lk)} such that as j — oo,

nk; (0) = n(0), (61)
ik, (1) dt — 7(t)dt  weakly-star in C([0, T1,R")", (62)
vk; (1) dt — v(t)dt  weakly-star in C([O, T1, R")*, (63)
Ig; (1) dt > 1(t)dt  weakly-star in C([0, T1)". (64)

Of course, under the hypotheses of the above theorem, the functions,

t

Nk, (1) = 1k, (0)+/7'7k_, (s)ds,
0

converge to 7 (¢) uniformly on [0, 7] as j — oo.

Proof. We may assume without loss of generality that n (t) = ng(T), vk (t) =0 and [ (t) =0 fort > T and k € N.

According to Proposition 4.3, there is a constant Cy > 0 such that for any (n, v,[) € SP, [7(¢)| V |I(t)| < Co|v(?)]
fora.e. t > 0. Note that for each A > 0 there is a constant C4 > 0 such that L(x, &) > A|€| — C4 for (x, &) € 2 x R".
From this lower bound of L, it is obvious that for (x, &,r) € 2 xR" x R.H if r < Cypl&|, then

L(x,8)+g(x)r = Al§| — C4 — Coligllool§ ], (65)

which ensures that there is a constant C; > 0 such that for (5, v, 1) € SP,

L(n(s), —v(s)) + g(n(s))I(s) + C1 =0 forae.s >0. (66)

Using (66), we obtain for any measurable B C [0, T'],

/(L(nk(S), —k(5)) + g (mk () I (s) + C1) ds

B
T
< / (L(n(s). —ve(®)) + g (e () i (s) + C1) ds < C + C1T.
0

This together with (65) yields,

(A—C0||g||oo)/|vk(s)|ds<CA|B|+C+C1T for A > 0. (67)
B
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This shows that the sequence {|vg|} is uniformly integrable on R .
We choose an increasing sequence {k;} C N so that

T

limint / (L(16(5), —6(9)) + g ()l (5)) ds
0

T
— lim / (L (11, ), — vk, ) + 2 (1, ), (5)) .
0

Thanks to estimate (67), in view of Proposition 4.4, we may assume by replacing {k;} by a subsequence if
needed that there is a triple (1, v,l) € SP such that the convergences (61)-(64) hold. Here we may assume that
(), v(@), 1)) = 0(T),0,0) fort > T.

In what follows, we write (n;, v;, ;) for (nkj, Uk, s lkj) for notational simplicity. It remains to show that

T
/ (L(n(s). —v(s)) + g(n(5))I(5)) ds
0

T

< tim [ (L015060.=0)(5) + 8(1,6))1,9) .

0

In view of the monotone convergence theorem, we need to show that for each m € N,

T
/ (L (7(5). —(5)) + g (7(5))1(5)) ds
0

T

< lim f(L(nj(s>, —0j(®)) + 8 (1)1 () s,

J—>0o0

0

where Ly, (x, &) :=maxpepo,m)(§ - p— H(x, p)) for (x,§) € £ x R". Note that

Ly(x,8) < Lyt1(x,&)  for (x,6) € 2 x R" andm €N,
lim Ly (x,§) = L(x.§) for (x.&)€ 2 xR",
m-—

and the functions L,, are uniformly continuous on bounded subsets of 2 x R",
We fix any m € N. In view of the selection theorem of Kuratowski and Ryll-Nardzewski, we may choose a Borel
function Py, : 2 x R" — B(0, m), so that

Ln(x,6) =& Pp(x,&) — H(x, Pu(x,§)) for(x,&) e 2 xR". (68)

Indeed, if we define the multifunction: 2 x R" — oR" by,

F(x,§)={p€BO,m) | Ln(x,§)=§-p—H(x,p)},

then (i) F (x, £) is a nonempty closed set for every (x, &) € 22 x R" and (i) F —1(K) is a closed set whenever K C R”
is closed. From (ii), we see easily that F ~1(U) is a F,-set (and hence a Borel set) whenever U C R” is open. Hence,
as claimed above, by the theorem of Kuratowski and Ryll-Nardzewski (see, for instance, [27, Theorem 1.5]), there
exists a Borel function: P, : £2 x R" — R” such that P,,(x, &) € F(x, &) for all (x,£) € 2 x R".

Set p(t) = P, (n(t), —v(t)) for t > 0. Let p,, with ¢ > 0, be a mollification kernel on R whose support is contained
in [—e&, 0] and set p.(t) = p. * p(¢) fort > 0.
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We fix any ¢ > 0, and observe by the definition of L that

T
I= /(L('?j(S), —v;(5)) + &(n;(5))Lj(s)) ds
0
T
> /(—vj(s) - pe(s) = H(nj(5), pe(s)) + &(nj ()1 (5)) ds.
0
From this, in view of (61)—(64), we find that
T
1> /(_U(S) - pe(s) — H(n(s), pe(s)) + g(n(s))I(s)) ds. (69)
0

Note here that | p.(s)| <m for s >0 and p, — p in L'(0, T) as ¢ — 0. In particular, for some sequence g; — +0,
we have pg, (1) — p(t) fora.e. r € [0, T] as k — oo. Sending &€ — 0 along the sequence & = g and using (68), from
(69) we obtain:

1> [ (=) ps) = H(n(s). p(s)) +g(n(s))I(s)) ds

(L (n(s), —v(s)) + g(n(s))I(s)) ds,

Ot — 5 TT—

which completes the proof. O

Theorem 7.2. Let ug € C(2) and let u € C(2 x I@+) be the unique solution of (3)—(5). Let (x,1) € 2 x R,. Then
there exists a triple (n, v, 1) € SP(x) such that

t
u(x, ) =/(L(n(S), —v(s)) + g(n())I(s)) ds + uo(n(1)).
0

If, in addition, u € Lip([_Z X (o, B)), with 0 < o < B < 00, then the triple (n,v,1), restricted to (a, 8), belongs to
Lip(a, B) x L*®(«, B) x L®(a, B).

Here we should note that the infimum on the right-hand side of formula (42) is always attained, which is a conse-
quence of the above theorem and Theorem 5.1.

Proof. Fix (x,t) € £2. By Theorem 5.1, we can choose a sequence {(1, vx, [x)} C SP(x) such that

t

u(x, 1) = klggo{ /(L(nk(S), —v()) + g (mk () Ik (s)) ds + uo(nk(t))}-
0

By virtue of Lemma 7.1, there are an increasing sequence {k;} C N and an (1, v,/) € SP such that Nk, (s) = n(s)
uniformly on [0, ¢], and

t
/(L(H(S), —v(s)) + &(n(5))I(s)) ds

0
t

<timinf [ (L((s), ~vk(5)) + ) u(5) b
0
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Now it is easy to see that
1
u(x, 1) = /(L(n(S), —v(s)) + g(n())I(s)) ds 4+ uo(n (1)),
0

but we have already the opposite inequality by Theorem 5.1.

Now, assume in addition that u € Lip(§ x (a, B)), where 0 < o < 8 < 00. Let C > 0 be a Lipschitz constant of the
function u on the set 22 x [a, 8]. Let Co > 0 be the constant from Proposition 4.3, so that |7(s)| v I(s) < Cp|v(s)| for
a.e. s > 0. As in the proof of Proposition 4.4, for each A > 0 we choose a constant C4 > 0 so that L(y, &) > Al§|—Ca
for (v, £) € 2 x R". Fix any finite interval [a, b] C (a, 8). Then, with help of the dynamic programming principle,
we get:

b
/(L(n(S), —v(s)) + g(n())I(s))ds = u(n(b), b) —u(n(a), a)

b
<C(n) = n@| + 16 ~al) < [ (cliw)]+C)as

b
< /(CCO|v(s)| + C) ds.
a
On the other hand, for any A > 0, we have:
b

b
f (L(n(s), —v()) + g(n())I()) ds > / ((A = Collgliso) [v(s)| = Ca) ds.

a
Combining these, we obtain:
b
[ (4= Coligli = o) us)| = €4 = C) s <0,

a
We fix A > 0 so that A > Col|glloc + CCp + 1 and get:
b
/(|v(s)| —Cs—C)ds<0.
a

Since a, b are arbitrary as far as « < a < b < 8, we conclude from the above that [v(s)| < C4 + C for a.e. s € («, B).
By Proposition 4.3, we see that (1, v,[) € Lip(«, ) x L®(«, ) x L®(t, B). O

Theorem 7.3. Let ¢ € Lip(§) be a solution of (1), (2), witha :=0. Let x € 2. Then there is a triple (n, v,l) € SP(x)
such that for any t > 0,

t

P (x) —Pp(n()) = / (L(n(s), —v(s)) + g(n())I(s)) ds. (70)

0

Moreover, (n,v,1) € Lip(Ry) x L®°(R,) x L®[R,).

Let ¢ and (n, v,l) € SP. Following [8], we call a triple (n, v,l) € SP a calibrated extremal associated with ¢ if
(70) holds for all ¢ > 0.
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Proof. Note that the function u(x, ) = ¢(x) is a solution of (3), (4). Using Theorem 7.2, we define inductively the
sequence {(1k, vk, lx)} C SP as follows. We choose first an (171, v1, 1) € SP(x) so that

1
B10) = $(n() = [ (Ll () + ln6)1) ds
0
We next assume that {(x, vk, [x) }kj—1, With j > 2, is given and choose an (n;, v;, ;) € SP(n;—1(1)) so that

1
¢(n; (1) — o (n;(0)) / (nj(9), —vj () + g (n; ()L (5)) ds
0

Once the sequence {(nk,Vk,li)lken C SP is given, we define the (n,v,l) € SP(x) by setting
s +k—1,vs+k—1D,I(s+k—1)) = (r(s), vk(s), lk(s)) for k € N and s € [0, 1). It is clear that the triple
(n, v, 1) satisfies (70). Thanks to Theorem 7.2, we have (nx, vk, Ix) € Lip([0, 1]) x L*°(0, 1) x L*°(0, 1) for k € N.
Reviewing the proof of Theorem 7.2, we see easily that sup; . llvkllz=(0,1) < 00, from which we conclude that
(1, v,1) e LipRy) x L*([Ry) x L*([Ry). O

Theorem 7.4. Let ¢ € Lip(ﬁ) be a solution of (1), (2), with a := 0 and (n, v, 1) € SP a calibrated extremal associated
with ¢. Then

Jim dist(n(1), A) =

Proof. According to Lemma 6.7, there are functions ¢ € Lip(§) and f e C (£2) such that f(x) <0Oforxe Q2 \ A,
f(x) <0 for x € 2 and v is a subsolution of (7), with U = R”. Then u(x, 1) := 1 (x) is a subsolution of (3), (4),
with H replaced by H — f. By comparison, if w € C(£2 x R) is a solution of (3)~(5), with H replaced by H — f
and ug := v, then we get u < w on 2 x I§+. Hence, using Theorem 5.1, with H replaced by H — f, we find that for
any t > 0,

t

¥ (n(0) < /(L(U(S), —v(®) + f(1(9)) +g(n()I(s)) ds + ¥ (n(®))

0
=¢@w»—¢@a»+wﬁu»+/f@@»$. (71)
From this we find that
t o0
ing/ f(n(s))ds > —oo  or equivalently /|f(n(s))|ds < 00,
>
0 0
which yields,
t+1
tl_iglo / | f(n(s))|ds =0. (72)
t

Reviewing the proof of Lemma 7.1 up to (63), since

t+1

/ (L(n(s), —v(9)) + g(n())I(s)) ds = p(n(1)) — p(n(t + 1))
t

<2[¢lloe forz >0,
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we deduce that forany A >0 and ¢t > 0,

t+e
(A= Collglloe) / lo(s)| ds < Cae + 2lipllso + C.
t

where the constants Cp, C;, C4 are selected as in the Broof of Lemma 7.1. This estimate together with Proposi-
tion 4.4 guarantees that n is uniformly continuous on R. Now, (72) ensures that lim;_, f(n(t)) = 0 and hence
lim;_, oo dist(n (1), A)=0. O

Let SP_o denote the set of all triples (17, v, /) : R — 2 x R" x Ry such that for every T > 0, the triple (57, v7, IT)
defined on Ry by (n7(¢), vr(®),Il7(t)) =@ —T),v(t —T),l(t — T)) belongs to SP.

Theorem 7.5. For any y € A there exists a triple (1, v,1) € SP_ such that n(0) =y, n(t) € A for t € R and for any
—00 <0 <T <09,

4

/(L(n(S), —u(9)) +g(n()1(s)) ds = d(n(0), n(v)),

[

where d is the function on 2 x 2 given by (51).

Proof. Fix y € A. By Theorem 6.4, for any k € N there is a triple (7, vk, I}) € SP such that 7k (0) = Nk (tx) = y for
some T; > k, and

Tk

> f(L(ﬁk(S),—T)k(S)) + g( ()l (s)) ds. (73)

0

| =

For k € N we set
(e (1), U (1), 1 (1)) for ¢ € [0, 7],
(ke (t + ), Ok (t + ), Ik (t + 7)) fort € [, O].

In view of Proposition 6.3, using (73), we see that if —7; <o <t < 7%, then

(@), v (1), Ik (1)) = {

d(y. i) < f (L0 (5), —v(5)) + g (7 () (5)) ds.
J

d(ni(0), mi(1)) < f(L(nk(S), —0k(5)) + g (mk () 1k (5)) ds,

Tk

d(m (7). y) < /(L(nk(s), —i(5)) + g (mk () 1k (5)) ds,

o T Tk
(/+/+/>(L(nk(s),—Uk(s))+g(nk(s))lk(s))ds
—Tk o T

2 _ 2 +d( )
Sk Tk ey
2
<7 +d(y, k(@) +d(nk (@), (D)) + d(mi (1), ).

Consequently we get for —74y <o <7 < 1,
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T

d(ni(0), mi (7)) < /(L(nk(S), —ve()) + g (mk () I () ds

o
2
<d(m (o), mk(1)) + =
2
0<d(y, () +d(m(x),y) < 7-
Hence, applying Lemma 7.1, we find a triple (), v, ) € SP_, such that n(0) = y and for any —oco <o <7 < 00,

d(y.n(v)) +d(n(r). y) =0,

/(L(U(S), —u(s)) + g(n(s)I(s))) ds < d(n(0), n(v)). (714
The last inequality yields for any —oo <o < 7 < 00,
d(0@).1®) = [ (L(6).~06) + g1 (5) b

o

Theorem 6.4 and (74) together guarantee that 1(¢) € A for all # € R. The proof is complete. O
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