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NONCONTINUOUS SOLUTIONS TO DEGENERATE
PARABOLIC INEQUALITIES

KRZYSZTOF A. TOPOLSKI

ABSTRACT. We consider the initial value problem for degenerate parabolic
equations. We prove theorems on differential inequalities and comparison the-
orems in unbounded domain. As a solution of differential inequality we con-
sider upper absolutely (lower absolutely) continuous in ¢ function (we admit
discontinuity in time variable). In the last section we compare our notion of
subsolutions to the notion of viscosity subsolutions smooth in space variable.
By giving a counterexample we show that upper absolutcontinuity plays crucial
role in the equivalence of the two notions.

1. INTRODUCTION

The aim of this paper is to investigate generalized inequalities and comparison
problems for degenerate parabolic equations with nonlinear comparison function.
As it is well known they found numerous applications in differential problems. The
basic examples are estimates of solutions, estimates of the domain of existence of
solutions, uniqueness and error estimates for approximate solutions. Upper and
lower functions are important in existence results. In the paper we admit non-
continuous in time solutions for differential inequalities (semiabsolutely continuous
in time variable) and noncontinuous comparison functions.

In our opinion this paper is probably the first where semiabsolutely in time
variable solutions of partial differential inequalities are considered. In the case of
ordinary differential inequalities non-continuous solutions where considered in [14]
where some class of piecewise continuous solutions (lower and upper functions)
were defined and in [16] where some special functions of bounded variation were
investigated. Both cases are covered by our definition.

First order partial differential inequalities were first treated in [7,/11]. Second
order inequalities of parabolic type were first treated in [12,/13}[20] where the first
step involves a strict inequality, and the result for weak inequality is then obtained
by introduction of a suitable perturbation. For the first time the classical theory
of parabolic differential inequalities was widely described in [18}/19]. Comparison
theorems for viscosity solutions of first order were first investigated in [5]. Unique-
ness results were only obtainable at the time. The best general reference for second
order viscosity solutions is [4].
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Our paper is divided into three main parts. In Section 2 we present a definition
and properties of semiabsolutely continuous functions of one variable. In Section 3,
using this definition we consider noncontinuous solutions of parabolic inequalities
in unbounded domain. We prove comparison theorems for generalized subsolutions
(supersolutions) and solutions. In the last section we compare our notions of sub-
solutions to the notions of viscosity subsolutions smooth in space variable. We
give sufficient conditions under which these two types of solutions are equivalent.
We show that these conditions are optimal and that upper absolutcontinuity plays
crucial role in the equivalence.

2. SEMIABSOLUTELY CONTINUOUS FUNCTIONS

The genesis of the notion of semiabsolutely continuous functions dates to [17]
(see also [10] and |15] where the term absolute upper (lower) semicontinuous was
used). In this paper we base on the definition which is the most convenient in
our investigation. We follow some of the notation proposed in [10]. In our nota-
tion the word semiabsolutly continiuous means that a function is upper absolutely
continuous or lower absolutely continuous.

Definition 2.1. Let a,b € R, a < b, z : [a,b] — R. We write z € UAC([a,b],R)
(upper absolutely continuous) if z’(t) exists a.e. in [a,b] is integrable and for all
s,t € [a, b,

t

s<t=z(t)—z(s) < / 2 (T)dr. (2.1)
Similarly, we write z € LAC([a,b],R) (lower absolutely continuous ) if 2/(t) exists
a.e. in [a,b] is integrable and for all s,t € [a, b],

s<t=z(t)—z(s) > / 2 (T)dr. (2.2)

It is clear that AC([a,b],R) = UAC([a,b], RYNLAC([a, b], R), where AC([a, b], R)
is the set of all absolutely continuous scalar function in [a,b]. Moreover, z €
UAC([a,b],R) if and only if —z € LAC(]a, b], R).

Remark 2.2. If z € UAC([a,b],R) (2 € LAC([a,b],R)), then z is left-hand side
lower (upper) semicontinuous and right-hand side upper (lower) semicontinuous.

Remark 2.3. Notice that if 2 € UAC([a,b],R) then z(t) — f(j Z'(T)dr is nonin-
creasing. From the property of monotone functions and by the continuity and a.e.
differentiability of fat 2'(T)dT we see that, upper absolutely continuous function has

at most countably many points of discontinuity and one-sided limits in every point
of [a, b].

Proposition 2.4. z € UAC([a,b],R) if and only if there exists an integrable func-
tion 1 : [a,b] — R such that for all s,t € [a, D],

s<t=z(t)—z(s) < /t I(T)dr. (2.3)

Proof. The proof (only “<” is not obvious) follows from [15, Theorem 1]. O

Corollary 2.5. A function z : [a,b] — R is non-increasing if and only if z €
UAC([a,b],R) and 2’ <0 a.e. in [a,b].
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Proposition 2.6. Suppose that z € UAC([a,b],R) has a left-hand side local maz-
imum in t € (a,b] and A is a full measure subset of [a,b]. Then there exists a
sequence t,, — t— such that t,, € A for every m, and 2'(t,,) > 0.

Proof. There exists §; > 0 such that z(t) < z(f) in [ —d1,#]. The conclusion follows
from the fact that the following sentence is false: there exists 0 < § < ;1 such that
the set {t € [t —6,%] : 2/(t) < 0} has Lebesgue measure §. Of course, it follows from
Corollary that z is non-increasing in [t — d, ] for such 6. This implies that z is
constant and 2/(t) = 0 in [f — 6, ], a contradiction. O

We write ¢t = max{c,0} and ¢~ = max{—¢, 0} for ¢ € R. For a given scalar
function z we define functions 2, z~ in an obvious way.

Proposition 2.7. If z € UAC([a,b],R), then zt € UAC([a,b],R) and (z1) =
(sgnzT)z" a.e.

Proof. Since z satisfies (2.1, for t > s, 27(t) — 27 (s) < (2(t) —2(s))" < f: It (r)dr
and zt € UAC([a,b]). Consider the set B C (a,b) of all ¢ such that 2/(t) and
(27)/(t) exist. Of course, B has Lebesgue measure b — a. It is not difficult to show
that for t € B we have (27)'(t) = 2/(¢) if 2(¢t) > 0, and (21)'(t) = 0 if 2(¢) < 0.
Moreover, the set {t € B : z(t) = 0,2'(¢t) # 0} contains only isolated points, hence
it has at most countable many elements. On the other hand, if ¢t € B is such that
z(t) =0, 2/(t) = 0, then

(z7)(t) = lim Ztth) L (senzt(E £ h))z(t+ )

h—0 h h—0 h =0

O
Similarly, if z € LAC([a,b]), then 2~ € UAC([a,b]) and (27)" = —(sgnz~ )z’ a.e.

3. COMPARISON THEOREMS

Define Ep = [0, T] xR, T > 0, Ey = {0} x R", ©p = Ep \ Ey. Let S[n] be the
set of all symmetric n xn real matrices. For X, Y € S[n], X <Y means that Y — X
is a positive semidefinite matrix. For X € S[n], |X| is any matrix norm of X and
for p € R™, |p| is any vector norm of p. Suppose that g : O x R x R™ x S[n] - R
is monotone in matrix variable i.e. if X <Y, then g(¢t,z,2,p,X) < g(t,z,2,p,Y)
and ¢ : Ey — R. Consider problem

Dy = g(t,z,v, Dv,D*v) in Or, (3.1)
v=1 in FEy

(we write Dv = D,v, D*v = D2v and Dyv = 2-v).
Notice that our formulation includes as a particular case the first order equation
(g does not depend on a matrix argument).

Definition 3.1. We say that v : Ep — R is a subsolution (supersolution, solution)
of if
(i) for every z € R", ¢ € (0,T), v(-,x) € UAC([¢,T],R) (LAC([¢,T],R),
AC([e, T1, R)),
(ii) there exist Dv, D?v in O,
(iii) for every z € R, Duv(-,z), D?v(-,z) are left-hand side continuous in (0,77,
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(iv) for every x € R™ v satisfies
Dy < g(t,x,v,Dv,D?v) aeinte (0,T] (“>7", “="). (3.3)

(In case of first order equations (g does not depend on X) we assume that (ii) and
(iii) are satisfied only for Dv.)

We write v € Sub(g, 1) (Sup(g,t), Sol(g, %)) if v is a subsolution (supersolution,
solution) of (B.1), and in addition v < ¢ (“>7,“=") in Ey. Of course, Sol(g, ) =
Sub(g, ) N Sup(g, ).

We say that v satisfies ( with a reversed inequality) in a generalized
sense if it is a subsolution (supersolution) of (3.1]).

Condition (iii) in Definition has a technical meaning. We need it in the
proof of the maximum principle (see Theorem [3.1). It can be relaxed (Remark
. What is interesting is that it will be necessary also in the last section where
viscosity solutions are considered (see Theorem . We give a simple example of
the problem such that (iii) in Definition is not satisfied. Consider Diyu + Du =
0, w(0,z) = ¢(z) in [0,2] x R where 1)’ exists is bounded but ¢’ is not right hand
continuous at z = 0. It is easy to verify that u(t, z) = ¥(z —t) satisfies all condition
of Definition [3.1] except for (iii) at point (1,1).

The notion of subsolutions (supersolutions, solutions) given in Definition
extends the definition of classical subsolutions (supersolutions, solutions) (Remark
. Moreover, in the case of first order equations it covers the definition of CC'—
solutions considered by Cinquni-Cibrario (see |2,f3] for existence results). In [1] close
but not the same extension of C'C'— solutions is considered and some comparison
results are proved under the assumption that solutions exist.

The reason why we introduce Definition [3.1] is the theorem on differential in-
equalities (see Proposition and Corollary . In the definition we require
as little as is needed in the proof. Our notion of subsolutions (supersolutions, so-
lutions) is placed between classical definition and more generalized definitions a.e.
“almost everywhere” in the case of first order equations and viscosity subsolutions
(supersolutions, solutions) in the case of first and second order equations. It is,
however, still close to the classical meaning and we need relatively simple assump-
tions on g to obtain the theorem on differential inequalities and comparison results.
We cannot say the same when we consider “almost everywhere” solutions (first
order equations) where convexity in p is required and uniqueness is proved under
additional “entropy condition” (see [9]). In the case of viscosity solutions even more
complicated assertions are needed to obtain comparison theorems (see [4,5]).

Let C(Er,R), LSC(ET,R), USC(ET,R), be sets of scalar functions which are
resp. continuous, lower semicontinuous and upper semicontinuous in E7. Let
Cy(ET,R), LSCy(ET,R), USCy(E7,R) be sets of such functions which are in ad-
dition resp. bounded, bounded from below, and bounded from above.

We write w € M if w:[0,00) = RU {oco} and lim, g+ w(r) = w(0) = 0.

Theorem 3.2. Suppose that
(i) v € USCy(Er,R) is a subsolution of (3.1)),
(i) for every R > 0 there exists wg € M such that g¢(t,z,z,p, X) < wgr(|p| +
|X]|) for z€[0,R].
Then

supv™ =supv™. (3.4)
Er Ey
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Proof. Tt is sufficient to prove that supy,, v < supg, v*. Define w(t,z) = v(t,z)—nt
for n > 0. We will show
supw < supw’ =supv’. (3.5)
Er Ey Ey
The proof will be completed by letting n — 0.
Set M = supp,, w. We only need to consider the case M > 0 for some 7. For
every M/2 > § > 0 there exists (f5,Zs) € Er such that
_ M
M > w(t(;,f(;) >M-95> 5
Define
Os(t,x) = w(t,z) + 20&5(x),
where 56 € Cg(Rn)7 55(565) = 17 0 < 55 < 17 |D§5‘7 |D2§5| < 2.
Since ®5(t,x) = w(t,x) < M when z ¢ supp&s and

Ds(ts, Ts5) = w(ts, Ts) +2085(Ts) > M —6+20=M+6>M (3.6)

;s attains its supremum in some (t5,z5) € Er, where x5 € suppé&s .
It follows from ({3.6]) that

_ M
’w(t(;, x(;) + 26 > (135(1‘,5,1‘5) > (I)g(tg,jg) > ? + 26 (3.7)
and consequently
M
’U(t571‘5) > w(t57x5) > 5 (3.8)

Define A; as the full measure set of all ¢ € [0, T such that Dyv(t, zs) exists and
is satisfied at point (¢, zs5). Let us fix a sequence d,, € (0, %), m € N approaching
zero. We consider two cases (taking a subsequence if necessary).

(i) If t5,, = 0 for m € N then supg, ®5, < supg, ®5,,, m € N, which implies
that holds true.

(ii) Suppose now that t5, > 0, m € N. Note that D;w = D;®;s_ (in the set
of existence). It follows from the fact that ®s (-, x5, ) has a local maximum in
ts,, (left-hand side if t5,, = T) that for every m there exists ¢k, € As, such
that Dyw(tg m,xs,, ) > 0 and ¢, — ts, when k — o0 (see Proposition .
Moreover, by the left-hand side continuity of v in ¢ and by we can assume
that v(tgm, s, ) > 0 and Dv(tym, s, ), D?*0(tkm, s, ) exist.

Since is satisfied in (tg m, Ts,,) and Dyv(tgm, Ts,,) = Diw(tpm, Ts,, )+ >0
we obtain

m

n < g(tk,mv LSy s U(tk,mv s, ), Dv(tk,ma 75,,), DQU(tk,ma Ts,.)) (3.9)
where

Du(ty m,xs,,) = Dv(tg m,xs,,) — Dv(ts,,, xs,,) — 20mDEs(x5) (3.10)

(D®(ts,,,s,,) = Dvlts,,, s,,) + 20mDSs,, (25,,) = 0) and

D?v(tgm, x5, ) < D*0(thm, s, ) — D*v(ts, x5, ) — 26, D?Es, (xs,,) = Brm
(3.11)
(D*®(ts,,,ws,,) = D*w(ts,,, vs,,) +20D?¢s(ws,,) < 0).
We will show that the above estimation leads to a contradiction. It follows from
(#i) that for every € > 0 and R > 0 there exists p > 0 such that ¢(t,z,2,p,X) <e
if |p|, |X| < pand z € [0,R]. Let p > 0 be such that g(¢,z,z,p, X) < n/2 for
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Ip|,|X] < p, 0 < 2z < R = supg, |vT|. Fix m such that §,, < £. This gives
20| D¢, (25,,)| < § and 20, |D&s,,, (25, )| < p/2-
On the other hand, (see Definition [3.1] (iii)) there exists k such that
[DV(tkmsws,,) = Dolts,, @s,)| < &,
\D%(tk,m,zam> — D*u(ts, . xs,)| < L.
Applymg , we have |Dv(tg,m,Ts,,)|, |Bkm| < p. Finally, in view of
and q ) we obtam
N < 9(tk,ms T6, s V(tk,ms s, ) DV(Ekms @6, )5 Brom) < g
a contradiction. O

Remark 3.3. The statement of Theorem holds if we assume that (ii)-(iv) in
Definition hold only in the set v=1((0,00)) N O. Note that if v satisfies (i) of
Definition [3.1| then v(¢,x) > 0, ¢ > 0 implies that v(s,z) > 0, s € (t —¢&, ] for some
e > 0 (see Remark [2.2).

Remark 3.4. The statement of Theorem holds if in place of Definition
(iii) we assume that Dv(-,x), D?v(-, x) are left-hand side continuous in every point
(t,x) € (0,T] x R™ such that D;uv(t,z) does not exist.

Proposition 3.5. Suppose that

(i) v € USCy(Ep,R) is a subsolution of (3.1)),
(ii) there exists integrable function h : [0,T] — Ry and for every R > 0 there
erists wg € M such that g(t,z,z,p, X) < h(t)+wr(lp|+|X]|) if z € [0, R].
Then

¢
supv’ <supv’ —|—/ h(s)ds fort e [0,T).
Ey Ey 0

Proof. Set v(t,z) = v(t,x) — fot h(s)ds and

t
gt 2,20, X) = glt, 7,2 + / h(s)ds, p, X) — h(t).
0

For z € [0, R] we have
t
3t 7,20, X) = glt, 7,2 + / h(s)ds, p, X) — h(t) < wrem (9] + X))
0

where Ry = fo
It follows easlly that  is a subsolution of (3.1]) with g repleaded by g. Thus we
can apply Theorem [3.2]to v and g in the set Et = {(s x) € Ep : s <t}. This gives:

supvt — /0 h(s)ds < sup {(v(r,z)— /OT h(s)ds)t} =supv™

Ey (r,z)EE, Eq

which completes the proof. O
Analogically to Remark [3.3] we can formulate

Remark 3.6. The statement of Proposition 3.5 holds true if we assume that (ii)-
(iv) in Dcﬁmtlonhold only in the set Z = {(t,2) € O : v (t,2) > fo s)ds}.
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Remark 3.7. It follows from Proposition (i) that g(t,z,2,0,0) < h(t) in
Or x Ry. Moreover, if we assume this and the following: for every R > 0 there
exists wg € M such that g(t,z, z,p, X)—g(t, x, 2,0,0) < wgr(|p|+|X]) for z € [0, R],
then (ii) is satisfied.

Definition 3.8. For M € R, and ¢ : [0,7] x Ry — R we write o € Oy, if

(i) o = o(t, 2) is nondecreasing in z,
(ii) o(t,z(t)) is integrable for every nondecreasing z : [0,7] — R,
(iii) there exists u(t) = u,(t, M) € AC([0,T],Ry) such that u(t) is a solution
of the problem

Z(t) =o(t, 2(t)), ae in[0,T], 2z(0)=DM (3.12)
and
u(t) = max{z € AC([0,T],R) : 2'(t) < o(t,2(t)) a.e in [0,T], 2(0) = M}.

A typical example of o € Oy (for every M > 0) is o(t, z) = I(t)z + m(t) where
[:]0,T] — R4 integrable. It is not difficult to show that we can also take o which
is nondecreasing in both variables and sublinear or if it satisfies the well known
Carathéodory conditions (see [§] for even more general conditions). Note that o is
not supposed to be continuous.

For v : Er — R bounded and 0 <t < T we define ||v||; = supg, [v].
Proposition 3.9. Suppose that

(i) v € Sub(g,®) NUSCy(Er,R), M+ =supp, ¥+,
(ii) there exists o € Op+ and for every R > 0 there exists wgp € M such that
gt 2, z,p,X) < o(t,z) + wr(lp| + [X]) if z € [0, B].
Then
lot e < po(t, M) fort e [0,T].

Proof. Define g(t,z, z,p, X) = g(t, z,v"(t,z),p, X). Notice that g satisfies assump-
tion (ii) of Proposition [3.5( with h(t) = o (¢, ||[v™||:) > 0 independently of R (g does
not depend on z). Indeed,

9(t,z,2,p, X) = g(t,,v" (t,2),p, X) < o(t,v" (t,2)) + wi(lp| + [X])
<ot lvTlle) + wr(lpl +1X]) = h(t) + wg(Ipl + 1 X])
where R = ||v* /7. On the other hand v satisfies
Dyv < g(t,z,v, Dyv, D)

in the set Z = {(t,z) € O : vt (¢t,x) > fg h(s)ds}. Indeed since v = v, Dyt =
Dyv, Dvt = Dv, D?>vt = D?v in Z, we obtain

Dt = Dy < g(t,z,v, Dv, D*v) = g(t, z,v", Dv™, D*v™)
=g(t,z,v", DvT, D*™)
in Z a.ein t.

This gives (see Proposition and Remark

t
lo* e < ot flo + / o, [0 |1 )dr.
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Similarly, for ¢ > s we have

t
v t S ||V s a\T, ||U T)art.
[ e < flo™ ]l +/ (7 [lv™l7)d
S

This implies that a(t) = ||[vT||; is in UAC([0,T]) and o/ (t) < o (7, (t)) a.e in [0, T].
Since « is nondecreasing, it belongs to AC([0, 7). This completes the proof in view
of Definition (iii). O
Proposition 3.10. Suppose that

(i) v e Sup(g,v) NLSCy(Er,R), M~ = supg, ¢,

(ii) there exists o € Oy~ and for every R > 0 there exists wp € M such that

g(t7xuzvp7X) > _U(ta _Z) - L(JR(|p| + |X‘) ZfZ € [_R? 0]
Then
o7l < pe(t, M~) forte[0,T].
Proof. Notice that v~ = (—v)™, ¥~ = (=¢)T, —v € Sub(g, —t) where
g(t7 x,z,pP, X) = _g(t7 T, —z,—p, _X)

and g satisfies all assumptions of Proposition [3.9 ([

Corollary 3.11. Let assumptions of Propositions|3.10| hold, and pu,(-,0) = 0. Then
¥ > 0 implies v > 0.

Proposition 3.12. Suppose that

(i) v € Sol(g,v) N Cy(Er,R), M = supg, ],
(ii) there exists o € Opr and for every R > 0 there exists wp € M such that

(sgnz)g(t,z, z,p, X) < o(t,|2]) + wr(lp| + |X|) for z € [-R, R].

Then

lvlls < po(t, M) fortel0,T].
Proof. Since |v] = max{vt,v™}, M = max{M*, M~} and p(t, M~),u(t, M) <
w(t, M) the conclusion follows from Propositions and O

Proposition 3.13. Suppose that
(i) v € Sub(g,v) NUSCy(Er,R), v € Sup(g,), v —v € USCy(Er,R) M+ =

supp, (¢ —¥)*,

(i) there exists o € O+ and for every R > 0 there exists wg € M such that
g(t7x7zaan) - g(t7xa27p7)_() < O'(t,Z - 2) +WR(|p _ﬁ| + |X - Xl)
for z—z € [0, R].
Then
I(v =) [le < po(t, M) fort €0, T].
Proof. Tt is easy to check that v — v € Sub(G, 1) — 1)) where
G(t,x,z,p, X) = g(t,x,2 + 0,p+ D0, X + D*0) — g(t, 2,0, Dv, D*v).  (3.13)
The conclusion follows from Proposition [3.9 O

In a similar way Proposition [3.12] yields the following result.

Proposition 3.14. Suppose that
(1) v e SOl(gaw): GRS SO](E?&% v—-U€ Cb(ETaR) and M = Supg, W} - d_)|;
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(i) there exists o € Oy and for every R > 0 there exists wg € M such that
Sgn(z - 2)[g(t,$72,p,X) - g(taxa27an)] < U(t7 |Z - 2|) +WR(‘p—]3‘ + |X - X')
for|z—z| < R.
Then
lv =0t < po(t, M) fortel0,T].

Corollary 3.15. If j,(-,0) =0, g =g, ¥ =1, then Proposition implies the
theorem on differential inequalities and Proposition[3.1]) implies the theorem on the

uniqueness for problem (3.1) (3.2).

4. VISCOSITY SOLUTIONS

Definition 4.1. We say that v : Ep — R is a viscosity subsolution (resp. su-
persolution) of if u € USC(Ep,R) (resp. u € LSC(Er,R)) and for each
¢ € C12(O7) if u—¢ attains a local maximum (resp. local minimum) at (¢, z) € O,
then

Dyo(t, %) < g(t, 2, u(l, &), Do(t, %), D*(1, %)) (resp. >)
We say that u is a viscosity solution of if it is both viscosity subsolution and
supersolution.

It follows easily that if u € C12(©7), then u is a viscosity subsolution (superso-
lution, solution) of if and only if it is a classical subsolution (supersolution,
solution). We will extend this result to subsolutions (supersolutions, solutions)
given by Definition [3.1

First we present rather known result which generalize this find in [6] (for first
order equations).

Lemma 4.2. Suppose that u : Er — R and Dyu, Du, D?u ezist at (t,Z) € O and
in some neighborhood of (t,Z) we have
U(t, 1‘) = u(ﬂ "f) + Dtu(ﬂ 'f)(t - 'E) + <Du(ﬂ :‘_C)a (.’L’ - i‘)>

+(D*u(t,7)(x — @),z — Z) +o(|t — | + |z — Z|*). (4-1)

Then there exists ¢ € C12(Or) such that u — ¢ has a mazimum at (t,Z) and
Dyu(t,z) = Dyo(t, %), Du(t,z) = Do(t,7), D*u(t,z) = D?*¢(t, ).
Proof. Without loss of generality we can assume that « : R!*" — R, D,u, Du, D?u
exist at (0,0) and u(0,0) = D;u(0,0) = Du(0,0) = D?u(0,0) = 0.

o |z|P 42 _ = _ _
Define a(t, z) = NCET for (t,x) # (0,0) and «(0,0) = 0. Set & = auy = (t, )
and 4 = a(y). Since L(|z]* + [t]) < /]z[* +12 < |z|* + [t| we easily see that
u exist at 0 € R and a(0) = D,u(0) = Dyu(0) = 0. We define
u(y

“,(Ilz),y # 0 and p(0) = 0. Set p1(r) = max,|<, [p(y)| and

_ 2|y| 27
s = “ar [ o
Yy T
Since 3(y) < 2JyPp1 (dly]), we obtain #(0) = DF0) = D?*3(0) = 0. Since 3(y) >
p1(lyDly? > p(lyDly|? = @(y), @ — ¢ attains a maximum point at 0. It is easily
seen that ¢ € C*(R™). In order to have ¢ € C?(R") we repeat the procedure with

@ replaced by ¢.

ply) =
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Define ¢(t,z) = [a(t,z)] " o(t, z), (t,z) # (0,0), #(0,0) = 0. It is not difficult
to verify that ¢ is a desired function. ([

Proposition 4.3. Suppose that u satisfies (i), (i) in Deﬁmtion and for every
x € R™ (4.1) is satisfied for a.e t € [0,T]. If u is a viscosity subsolution (su-
persolution, solution) of (3.1)) then w is a subsolution (supersolution, solution) of

BD).

Proof. Suppose that u satisfies (i), (ii) in Definition[3.1]and for every z € R™ (d.1)) is
satisfied for a.e t € [0,T]. Let (t,Z) € Or be such that D;u(t, ) exists and (4.1]) is
satisfied. Since Du(, z), D?u(t,z) exist by Lemma[4.2 we have ¢ € C*?(67) such
that u — ¢ has a maximum at (¢,Z) and Dyu(t,Z) = Dio(¢, %), Du(t,z) = Do(t, ),
D?u(t,z) = D?¢(t,7). By Definition 4.1| this gives

Dyo(t,7) < g(t, &, u(t, ), D(t, ), D*4(t, 7))
and consequently w satisfies (3.3) in (¢, ). O

Theorem 4.4. Suppose that for (f,&,4,p, X) € O x R x R" x S[n]
g(t,z,u

lim sup 0, X) < g(t, &, a,p, X). (4.2)

(tu,p, X)— (0,5, X)
Then if u € USC(Er,R) is a subsolution of (3.1), then it is a viscosity subsolution
of B1).

Proof. Suppose that u is a subsolution of (3.1)) and ¢ € C12(©7,R) such that u—¢
has a local maximum point in (¢,#) € Or. Let A be the full measure set of all ¢
such that Diu(t, Z) exists and

Dyu(t, ) < g(t, %, u(t, &), Du(t, ), D*u(t, %)).

By Preposition there exists a sequence t,,, — ¢~ such that t,, € A for every m,
Di(u — ¢)(tm,Z) > 0 and

Dip(tim, &) < Dit(tm, &) < g(tm, T, u(tm, ), Du( ,Z), D2u(t , ).

Notice that by Definition|3.1f (i) and Remarkn 2.2\ u(-, Z) is left-hand side continuous.
Using this, Definition (111 ) and . we obtain by letting t,,, — ¢

Dtdj(ﬂ i‘) S g(tv x, u(ta Jf), D’U,(t, Z’), DQU’( ) .13))
Since Du(t,#) = D¢(t, %), D*u(t, ) < D?¢(t, %) we have
Dy¢(t, &) < g(t, 2, u(t, %), Do(t, %), D*¢(t, T)).
).

Hence, u is a viscosity subsolution of (3.1} O
Theorem 4.5. Suppose that for (t, %, ]3 X)eOr xR xR" x S[n]
lim inf g(t, &, u,p, X) > g, &,4,p, X). (4.3)

(tsu,p, X)—(1=,2,p,X)

Then if u € LSC(ET,R) is a supersolution of , then it is a viscosity superso-
lution of (3.1)).

If [@2)), (4.3) hold (i.e. g is continuous (left-hand side int )) and u € C(Er,R)
s a solution of then it is a viscosity solution of .

It is evident that for Theorem [f.4) and Theorem [£.5] a remark, similar to Remark
[3.4 holds.
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Remark 4.6. It is worth mentioning that by virtue of Theorem [£.4] and Theorem
[4.5] we can use a subsolution and supersolution as an upper and lower function
in Perron method which is a main tool in proving existence results for viscosity
solutions.

In the following we discuss the optimality of assumptions in Theorem
Example 4.7 (the necessity of (4.2)) in ¢). Let a > 0,b € R. Consider the equation
Dyu — aD*u+bDu = g(t) in BEr =[0,2] x R, (4.4)

where g(t) =0, ¢ € [0,1) and g(t) = —1, t € [1,2]. Set u(t,z) =0, ¢t € (0,1] and
u(t,x) =1—1t,t € (1,2]. It is not difficult to verify that u is a subsolution of (4.4]).
To show that u is not a viscosity subsolution w set t =1, ¢ =0 in Deﬁnitiom
(it will change if we redefine g by setting g(1) = 0).

Example 4.8 (the necessity of in u). Consider equation with g(t)
replaced by g(u) = u, u € (—o00,¢e) and g(u) = 0, u € [e,00). Set u(t,z) = €,
t €[0,1] and u(t,z) = e, t € (1,2]. It is not difficult to verify that u is a subsolution.
To show that u is not a viscosity subsolution we set = 1, ¢(t) = e’ in Definition
(it will change if we redefine g by setting g(e) = e).

Example 4.9 (the necessity of (4.2]) in p). Consider the equation
Dyu = h(Du)z in Ep =10,2] x R, (4.5)

where h(p) = p, p € (—o0,e) and g(p) =0, p € [e,00). Set u(t,x) = e'z, t € [0,1]
and u(t,x) = ex, t € (1,2]. It is not difficult to verify that u is a subsolution
(solution) of (.5)). To show that u is not a viscosity subsolution w set (¢, %) = (1, %),
7 > 0, ¢(t,x) = e'z in Definition (it will change if we redefine h by setting
h(e) =e).

In a similar way, considering the equation Dyu = %h(Du)m2 we can show the
necessity of (4.2) in X. The last example shows that upper absolutcontinuity plays
crucial role in Theorem [E4

Example 4.10 (the necessity of (i) in Definition [3.1). Let z : [0,1] — [0,1] be the
Cantor function. Of course, z ¢ UAC([c,1],R) for ¢ € (0,1) and 2z’ = 0 a.e in [0, 1].
We will show that z is not a viscosity subsolution of 2z’ < 0. Set ¢(¢) = t. It follows
from the construction of the Cantor function that there exists £ € (0,1) such that
2(t) —t = sup{z(t) —t : t € [0,1]} > 0. Since ¢'(f) = 1 and ¢ € C*(0,1) we have a
contradiction with Definition 4.1] (g = 0).
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