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We define viscosity solutions for the Hamilton—Jacobi equation ¢; = v(x, 1) H(Vg) in RN x (0, 00)
where v is positive and bounded measurable and H is non-negative and Lipschitz continuous. Under
certain assumptions, we establish the existence and uniqueness of Lipschitz continuous viscosity
solutions. The uniqueness result holds in particular for those v which are independent of ¢ and
piecewise continuous with discontinuity sets consisting of finitely many smooth lower dimensional
surfaces not tangent to each other at any point of their intersection.
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1. Introduction

We consider the initial value problem for the Hamilton—Jacobi equation

{gpt(x, t)=v(x,t)H(Vgp), x¢€ RN, ¢t >0, (1.1

@(x,0) = @o(x), xeRN =0,

where v is positive, bounded and measurable, and H (q) is non-negative and Lipschitz continuous.

When H(q) = |q|, (I.I) can be used to describe the motion of hypersurfaces. In fact, for any
constant ¢ € R, if we denote by I"(¢) the level set {x : ¢ (-, #) = c} and assume that I"(¢) is smooth,
then it evolves with a normal velocity equal to v. Since in general I"(¢) will develop singularities,
one needs to introduce weak solutions. The level set approach is to write I"(¢) as a level set of
a function ¢ and study a PDE that ¢ satisfies in the whole space-time domain; see, for example
[7, 14, 115, 20] and the references therein.

For a weak solution of (with v > 0), if one denotes by e (t) and 27 (¢) the sets where
o(-,t) 2 cand ¢(-,t) < c, respectively, then 2" (t) expands with speed v(x, ¢) in every direction,
and 27 () “yields” to §+(t) as little as possible. In general, weak geometric motions are time
irreversible, which can be explained as follows.

Consider the shrinking of a square in R? with velocity v = 1. Then, for the geometrical motion
corresponding to the viscosity solution of ¢, = |V¢|, the square will keep the shape of a square
with its sides shrinking with velocity 1. Note that the corners shrink with speed +/2, which is what
we mean by saying that £2,” yields as little as possible. In fact, the extra /2 —1 speed of the corners
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is gained by the infinite curvature of the square at the corners. This curvature effect is not seen in
the differential equation ¢, = |V, but is expressed by the definition of viscosity solutions. Now, if
we reverse the time and sign of ¢, we will not obtain a corresponding viscosity solution since when
a square expands, its corners can only expand with velocity 1. In fact, the four corners become four
quarter circles connecting four line segments identical to the sides of the original square; in this
case, £27 (t) can yield to the advancement of £27 () with speed 1 everywhere on the boundary.

When v changes sign one can say that at points where v > 0, §£27 resists as much as possible
the advancement of £2% of minimum speed v whereas at points where v < 0, £27 resists as much
as it could the expansion of £2~ of minimum speed |v|. The definition of viscosity solutions from
such an idea may lead to a fattening phenomenon: even if '(0) = {x : ¢(x,t) = 0} is a smooth
hypersurface, for some ¢t > 0, I'(t) := {x : ¢(x,¢) = 0} may contain an open set; see [/, [14] for
the case of motion by mean curvature. In a physical interpretation, this open set corresponds to a
region for which the mathematical model cannot determine which phase the underlying physical
system belongs to at time z. It is our pessimistic opinion that when v changes sign, one should either
abandon the requirement that the solution be unique or supply additional information (more than
the “vanishing viscosity”) from physics to complete the model.

We shall therefore restrict v to be positive in this paper. The viscosity solution defined
in [10,[8] for Hamilton—Jacobi equations then becomes suitable and very powerful here. (For
viscosity solutions of second order PDEs, see [9] and the references therein.) However, most
works concerning viscosity solutions of first order PDE deal with continuous Hamiltonians. In
many applications ([[1, 2,16, |1 1] for example), spatial inhomogeneity often leads to a discontinuous
Hamiltonian, and it is not clear at all whether the uniqueness is still valid in this case. We will show,
under very general assumptions on v, that (I.I)) admits a unique viscosity solution.

For any measurable function v defined in a neighborhood of z € R™, we set

v*(z) = limesssupv,  v4(z) = limessinfv,
0 Bsz) N0 Bs(z)

where Bj(z) represents the ball of radius § with center z.

DEFINITION 1 Let ¢ be a continuous function on Q@ C RM x [0, c0). We say that ¢ is a
supersolution (or subsolution) to Y, = vH (V) on Q, written

¢r 2 v:H(Vp) (org <vH(Ve) in Q,
if for every smooth function ¢ defined on Q,

41(z0) 2 vi(20)H(VE(20))  (or &(z0) < v™(20)H (V¢ (20))) (1.2)

as long as zg is an interior strict local minimum (or maximum) point of ¢ — ¢ in Q.
If a function ¢ defined on RV x [0, T) is both a supersolution and a subsolution on RN x (0, T),
then we say that ¢ is a viscosity solution of ¢, = vH (V) in RY x (0, T) with initial value ¢(-, 0).

‘We remark that this definition differs from that of Barron & Liu [1] who defined semicontinuous
viscosity solutions for another class of Hamilton—Jacobi equations.

The idea of using limsup and liminf in defining viscosity solutions for discontinuous
Hamiltonians was introduced in Ishii [[L7], where the equations of the type u; + H (¢, x, u, Du) =0
were studied. For the uniqueness, Ishii does not require H to be continuous in the variables ¢
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and u, but just integrable in t and monotone in u. This differs from our case where the Hamiltonian
v(x)H (p) can be discontinuous in the spatial variable.

For the stationary case, the equations such as Au + H(x, Du) = g(x) with the Hamiltonian
H(x, p) :=sup,ca{—f(x,a)p — h(x, a)} have received a lot of attention. The functions f and h
are assumed to be continuous, but g(x) is not assumed to be continuous. In [21]], the discontinuity
of g(x) along a smooth curve was allowed; necessary and sufficient conditions for uniqueness were
derived with the help of optimality principles for viscosity solutions. In [[19], the well-posedness for
the equation H(Du) = g(x), where H is convex and g is lower semicontinuous, was established
in the class of Monge solutions. Furthermore, its relation to the maximal Lipschitz subsolution
is investigated. In [22], the Hamilton—Jacobi equation with H possibly discontinuous in x along a
smooth surface, which arises from the shape-from-shading problems in image analysis, was studied;
in particular, comparison results (and hence the uniqueness) for subsolutions and supersolutions
in the sense of Ishii were established. The concept of Monge solutions was also used in [3] for
Hamilton—Jacobi equations of the form H(x, Du) = 0, where H(x, p) is Borel measurable and
quasi-convex in p. In [S], the case of less regular Hamiltonians which are just measurable in x was
studied.

In [12], the authors studied the problem H (Du) = g(x), where g is allowed to have certain types
of discontinuous behavior; the condition used in [12] bears some similarity to the monotonicity
property in our Definition 2. The existence and uniqueness of a Lipschitz viscosity solution u, as
well as a numerical finite difference scheme were presented with an O(JE) error estimate.

For the time-dependent case, the Cauchy problem for an equation of the form u;+H (x, Du) =0
was studied in [4]], where H is measurable in x, continuous, convex and positive homogeneous in p.
The notion of solution employed in [4] is different from Ishii’s; the unique viscosity solution is
given by a representation formula of Hopf-Lax type. The assumption differs from ours since we
assume neither the positive homogeneity in p nor convexity. Furthermore, their proof is based on
establishing the Hopf—Lax type representation formula for viscosity solutions, which is different
from our proof.

In the one space dimension case, a problem arising from flame propagation and chemical etching
of the form u, = a(x)/1+ u2 in R! x (0, 0o) was studied in [13]]. Here a(x) is only assumed to
be bounded and of bounded variation, and to satisfy a one-sided Lipschitz constraint. Existence and
uniqueness were established and a finite difference scheme was proved to be convergent with some
numerical tests.

Under Definition [T} it is not difficult to establish the existence under appropriate assumptions,
even if v is not continuous. The main contribution of this paper is the uniqueness of the viscosity
solution in the multi-space dimensional case, under the assumption of either Monotonicity Property
or Blow-up Property.

The replacement of v by v* for subsolutions and by v, for supersolutions is very generous. This
generosity allows us to establish the existence of viscosity solutions for a large class of v.

THEOREM 1 (Existence) Assume that H is continuous and C~'|g| < H(g) < C(1 + |q|) for all
g € RN and some C > 1. Also assume that v is uniformly positive and bounded and that for some
m(-) € L°([0,00)) and a.e. x € RN Inv(x,t) — m(r) is non-increasing in ¢t € [0, 0o). Then,
for every uniformly Lipschitz continuous ¢g, problem (I.I)) admits a viscosity solution which is

uniformly Lipschitz continuous in RN x [0, T'] for every T > 0.

As illustrated by a non-existence example in §2.5, even if v is continuous, conditions on the
dependence of v on ¢ are still needed for the existence of a continuous viscosity solution.
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Note that a uniformly positive and bounded v satisfies the assumption of the theorem if one of
the following holds:

(i) v is a function of x only (take m = 0);
(i1) v is a function of ¢ only (take m = In v);
(iii) (Inv); € L}, (10, 00): L®(R)) (take m(r) = [y A0 v (-, 1))y ]l oo ey d);
(iv) There exists a decomposition [0, c0) = Uj’i 1[#i—1, tj) such that v satisfies (i) or (ii) or (iii) in
each interval (tj_1,1;), j =1,2,....

Our generous replacement of v in the definition of viscosity solutions, on the other hand,
invalidates the uniqueness of the viscosity solutions in some cases. For example, when the set where
v* # v, has a positive measure, it is easy to construct non-uniqueness examples; see §2.6. Since
quite often one of the inequalities in (1.2) is actually an equality at points where v, < v*, it is not
clear how to modify our definition to get uniqueness when the set v* # v, has a positive measure.

Nevertheless, we are still able to prove uniqueness for a large class of v. In particular, our
uniqueness result holds if v has the following monotonicity property at every point in RY x (0, 00).

DEFINITION 2 A function v is said to have the monotonicity property at (xo, ty) € RV x (0, 00) if
there exists a unit vector ¢ € RVN*! such that, for K = esssup v,

lim sup (¥, 7) —v((v,T) — p&)] <O VM > 1. (1.3)
PNO |y —xo | <K (t9—T) <Mp
Clearly, the monotonicity property holds at points where v is continuous. It also holds if v has
only jump discontinuities and its discontinuity set is a continuous graph; namely, at any point zq at
which v is not continuous, there exist § > 0 and a continuous function f such that, after a rotation,
v is uniformly continuous in {z : |z — zo| < 8, £(zn+1 — f(z1, .-, 2N)) > 0}.
Our uniqueness theorem also includes another class of functions having the following blow-up
property:
DEFINITION 3 A function v defined in a neighborhood of zo € R™ is said to have a first order
blow-up at zg if v(l)[z()](~) = lim; 0 v(zo + A-) exists a.e. in R™ and for every e € R",

W P[z0Ds(e) = liminf ve(zo +Az2), (@ P[z0])*(e) = limsup v*(zo + A2). (1.4)
ANO, z—e ANO, z—e

The (k + 1)-th order blow-up v(k+1)[z(), e1, ..., er](:) is the first order blow-up, if it exists, of
the k-th order blow-up v®[z0, €1, ..., ex—11() at .

A function v is said to have the blow-up property at z if v®[z0, €1, ..., ex—1]1(-) exists for all
k>1landalley,...,e—1 € R™.

We remark that the monotonicity property and the blow-up property are two totally different
concepts; in general one does not imply the other. For example, on R? define v(x,y) = 2 for
y > xsin(1/x) and v = 1 for y < x sin(1/x); then at the origin, v has the monotonicity property
but does not even have a first order blow-up. On the other hand, define v = 1 when xy > 0 and
v = 2 when xy < 0; then v has the blow-up property but not the monotonicity property.

We shall study in great detail the blow-up property in §5. Here we only point out the following.
Blow-ups are homogeneous of degree zero; namely, writing v® [zo,e1,...,ex—1](-) as v(k)(-),
we have v® (Le) = v®(e) for every A > 0 and ae. ¢ € R™. With this homogeneity, a
blow-up “reduces” the space dimension that the original function depends on. In fact, as shown
in §5, if e1,...,ex (1 < k < m) are the coordinate directions of xi, ..., xx, respectively
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(z = (x1, ..., xp)), then the (k + 1)-th order blow-up V&t D20, €1, ..., ex](-) (if it exists) depends
only on (Xg41, - .., Xp). In particular, v D70 ey, L, e, 1(+) is a constant function.

It is easy to show that v(z) has the blow-up property if (i) v(z) is piecewise uniformly
continuous, and (ii) the set J where v is discontinuous consists of only finitely many smooth lower
dimensional surfaces which are not tangent to each other at any point of their intersection. As an
illustration, we provide two examples that satisfy (i) and (ii).

EXAMPLE 1.1 In R2, set v(z) = ¢ in £2;,i = 1,...,K, where K > 2, all c|,...,cg are
constants, and £21, ..., 2k are domains divided by C I closed curves ¢1, ...£¢x which do not
intersect each other except at the origin where they all meet non-tangentially.

EXAMPLE 1.2 InR3, let v be any positive function which is uniformly continuous in each of the
eight octants, but discontinuous across any coordinate planes. Note that the discontinuity set J is
the union of all the coordinate planes, which can be divided into J, U J1 U Jy where J; is the union
of twelve open 2-D surfaces (quadrants of the coordinate planes), J; is the union of six open 1-D
rays (halves of the coordinate lines), and Jj is the origin.

If zo &€ J, then vD[z0](") is a constant function.

If z0 € Ja, say zo0 = (0, 1, 1), then v(l)[z()]((x, v, z)) is constant for x > 0 and for x < 0.

If zo € J1, say, zo = (0, 0, 1), then v“)[z()]((x, v, z)) is a function of (x, y) and is constant in
each of the four quadrants in the x-y plane. A further blow-up in the direction (0, 1, 0) then gives a
function which is constant for x > 0 and for x < 0.

If zo = (0,0, 0), then vV [z](-) is a function equal to a constant in each of the eight octants
in R3. Further blow-ups of vD[(0, 0, 0)](-) follow the same pattern as what we just did for v itself.

When the discontinuity set of v has a cusp, it may not have the blow-up property.

EXAMPLE 1.3 InR2 let v(x, y) = 2 when |y| < x2? and v = 1 otherwise. Then the first order
blow-up of v at the origin does not exist. In fact, w(e) = limy\ o v(Ae) exists for all e # (0, 0),
but it does not satisfy for e = (1, 0). Since w = 1 a.e., w does not carry all the information
concerning sup and inf of v in all cones with vertex (0, 0).

Our uniqueness theorem is as follows.

THEOREM 2 (Uniqueness) Let H(g) be non-negative, uniformly Lipschitz continuous, and non-
decreasing in |g|, and let v be non-negative and uniformly bounded. Assume that for every zo €
RN x (0, 00), either (i) v has the monotonicity property at zo, or (i) v has the blow-up property at
z0 and vV [z0](x, 1) is independent of 7. Then Lipschitz continuous viscosity solutions to are
unique.

In §2, we prove various properties of the viscosity solutions and give a few examples which
illustrate the difficulties in studying the existence, uniqueness and continuous dependence of
solutions of (I.I). In §3, we prove the existence Theorem [I] In §4 we prove uniqueness under
the monotonicity assumption on v. In §5, we discuss the blow-up property and provide a few more
examples. Finally, in §6, we prove a uniqueness theorem slightly stronger than Theorem 2]

2. Some properties and examples of viscosity solutions
2.1 Continuous dependence

It is well-known that for a Hamiltonian equation u; = G(x,t, Vu) with a continuous G, the
continuous limit of a family of uniformly continuous viscosity solutions is still a viscosity solution.
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This is still true with our definition of viscosity solutions (cf. Corollary 4 below). Also, if G, is
a sequence of continuous functions converging uniformly to G in any compact set of (x, ¢, p) €
RY x [0, 00) x RY, then the limit of viscosity solutions with respect to {G,} is also a viscosity
solution of the limit Hamiltonian equation with respect to G. As shown by an example later in §2.4,
when G, converges to a discontinuous G (so the convergence is not uniform), the conclusion may
not be true.

LEMMA 3 Let H(-) be non-negative and continuous, Q be an open set, and {1, }]?’il be a sequence

of viscosity supersolutions to (W Y, = (), H (Vlﬂj ) in Q. Assume that, for some y and v,
lim; , oo ¥/ = ¢ uniformly in Q, and

ve(x, 1) < lim inf (vj)*(y, t) forevery (x,t) € Q.
J—00, (y,7)—>(x,1)

Then ¥; > v, H(V) in Q. An analogous conclusion also holds for subsolutions.

Proof. Assume that  — ¢ attains a strict local minimum at (xo, fo) € Q for some smooth ¢. Then,
for all sufficiently large j, the function ¥/ —¢ attains a local minimum at (x;, #;) € Q which satisfies
lim; 00 (xj, tj) = (xo, fo). Since ¥/ is a supersolution, ¢ (xj, ;) = (v)«(x;, ;) ) H(V{(x}, t;)).
Letting j — oo we then obtain &; (xq, 7o) = v«(x0, f0) H(V (x0, t9)). O
COROLLARY 4 Let H(-) be non-negative and continuous, Q be an open set, and {; }]?'il be a
sequence of viscosity solutions to (y/); = v/ H(V/) in Q. Assume that there exist v and ¢ such
that lim;_, o, ¥/ = ¥ uniformly Q and

v¥(x,t) >  limsup  (v)*(y,7) forevery (x,1) € O, 2.1)
J=>00, (y,1)—>(x,1)

ve(x, 1) < liminf  (v/).(y,7) forevery (x,1) € Q. (2.2)
J=00, (1, 1)=(x.1)

Then ¥, = vH (V) in Q.

Note that (2.1) and (2.2) are obviously valid if v/ = v for all j.
Here we require (2.1) and (2.2)) to be true for every (x, ¢) in Q, not just for almost all points
(x,t) € Q. This condition cannot be weakened, as demonstrated by an example in §2.4.

2.2 Restriction of supersolutions and subsolutions to lower space dimensions

LEMMA 5 Let H(-) be continuous and non-negative, k € {1, ..., N} be any integer, D be an open
set in R¥, and Q be an open set in RV —k % (0, 00). Then the following holds:

(1) Assume that ¢ is a viscosity subsolution to ¢; < v*(x,#)H(Vg)in D x Q and that for any
(x", 1) € Q, the function ¢(-, x”, 1) is Lipschitz continuous with Lipschitz constant 7; namely,
,/(p,%l 4+ + (p%k < nae.in Dx Q. Then forevery a € D, the function ¥ (x”, 1) := ¢(a, x”, 1)
is a viscosity subsolution to

Y0 <via, X DH V), (1) € Q,

where o
H(p"):=max{H(p', p") : 1p'| <n} Vp' e RN 7K
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(2) Assume that ¢(x, 1) is a viscosity supersolution to ¢; > v«(x, 1) H(Ve) in D x Q and that

lim H(p) = 4o0. 2.3)

[pl—o0

Then for every a € D, the function ¥ (x”, 1) := ¢(a, x”, t) is a viscosity supersolution to

Wt(x//’ t) 2 U*(Cl, -x//v t)ﬂ(vx”lp)v ()C//, [) € Qv
where
H(p") :=min{H(p', p"): p' e R¥} vp” e RN 7K, (2.4)

Due to the non-trivial difference in the definition of H and H, we do not require the Lipschitz
continuity of ¢ in the second assertion of the lemma.
Proof. (1) Let ¢(x”, t) be a smooth function and assume that 1y — ¢ takes a strict local maximum
at (x;, to). Then for sufficiently small positive &, the function W (x’, x”, 1) = o(x’, x", 1) = ¢ (x", 1)
— (1/&)|x" — a|?* takes a local maximum at some (x’, x//, t.) which satisfies lime_ o4 (x, x/, t,) =
(a,x(, to). Using W(a + s(x; —a), x, t) < W(x,, x;, 1) for s € (0, 1), we have

1
U sHIxL —al® < (), x, ) — pla + s(x,—a), x, 1) < (1 —s)nlx. — al

since ¢(-, xg/ , tg) is Lipschitz continuous with Lipschitz constant 5. Letting s 7 1, we find that
|x, —al < en/2.
As ¢ is a subsolution,

G (xl te) < v(xl, xl te)H

<@, Ve (xl, tg))

<R, VL ) H(Vr L (x] 1)),

Letting & \ 0 and using the upper semicontinuity of v* we immediately obtain & (x;, ) <
v*(a, x{, to)ﬁ(vx//g“(xé’, to)). This proves (1).
The proof of (2) is similar except that the estimate of |x. — a| is not needed. a

REMARK 2.1 The condition (2.3)) ensures the minimum in (2.4) is attained. When working on
Lipschitz supersolutions, we can always modify H (p) for |p| > 1 so that (2.3) is satisfied.

2.3 Transformation
LEMMA 6 Let Q be an open set in RV x (0, o) and ¢ be a subsolution to ¢; < v*H (V) in Q.

(1) If H(p) = H(p) forall p € RN, then ¢, < v*H (V) in Q.
(2) If F : RN — RV is a diffeomorphism and b is a constant, then ¥/ (x, t) := @(F(x), t) + bt is
a subsolution, in its definition domain, to

Yi(x, 1) SvH(F(x), ) H (Vi (x, (D F) ™' (x)) + b.

A similar assertion also holds for viscosity supersolutions.

The assertion follows directly from the definition of viscosity subsolutions and supersolutions.
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2.4  An unstable example
Consider, in one space dimension, the viscosity solution of the initial value problem
{go, = vV +]el?, xeR, 1>0,

ox,00=0, xeR.

If v(x) = 1, then ¢(x, ) = ¢t is the unique viscosity solution of the problem.
Consider now the case

@) = 2 if x| < e,
e =01 i x| > e
The solution is unique (by Theorem[7]in §4), and is given by
2t when |x| < &,
0e(x, 1) = {2t —/3(]x| —e) whene < |x| < e&+1//3,
t when |x| >8+t/«/§.

It is clear that

20— 3Blxl, x| <t/V30
uniformly,
t, x| > 1/+/3,

Iim v.(x) =volx) =1 except at x = 0.
e—>0+

lim @ (x, 1) = @o(x, 1) 1= {
e—>0+

However, by our definition, ¢g(x, t) is not a viscosity solution with respect to vg.
The reason for this is that the set where v, (x) equals 2 shrinks to a point, and the condition (2.1]
does not hold at the point x = 0.

2.5 A non-existence example

If v is independent of ¢ and is uniformly positive and bounded, our existence Theorem [I] guarantees
the existence of a Lipschitz continuous solution. Nevertheless, if v depends on 7, even if v is
continuous, continuous solutions may not exist, as shown by the following example.

In R!, let H(p) = |p| and v(x, t) = c(x + t) where c(-) is any continuous and non-decreasing
function satisfying ¢(-) = 1 in (—o0, 0] and fol ds/(c(s) — 1) < oo. Assume that the initial
data ¢o(x) = ¢(x, 0) is smooth and strictly increasing. Then one can show that ¢y (x,#) > 0
in the distribution sense, so that ¢; = v|g,| = c(x + ) ¢,. This is a linear equation having a
unique solution which can be obtained by the method of characteristic curves. If we denote by
x = X (xg, t) the characteristic curve starting from xg, then X; = —c(X + 1), so that X (0,¢) = —¢

and fxfﬂ ds/(c(s) — 1) = —t for xo > 0. Since fol ds/(c(s) — 1) < oo, the characteristic curves
x = X(0,1) and x = X (xo, 1) (xo > 0) become the same after time [;° ds/(c(s) — 1). Therefore, a
shock wave occurs at the line x = —r, and the solution ¢ cannot be continuous.

2.6 A solution formula for piecewise constant v

In this subsection, we construct a viscosity solution to the initial value problem

¢ = v@)|Vg| nRY x (0,00, ¢(,0 =g() onRY 2.5)
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where g is a continuous function, and v(x) is given by

1 ifx e Qi,
vix)=4{2 ifx e 0y, (2.6)
vy ifx e J:=RV\(Q1U Q).

where Q1 and Q are open disjoint sets such that RN = @1 U 52, andvy € (1,2)isa constant

Geometrically, for every ¢ € R, if we denote by .Q the set where ¢(-, 1) > c, then .Q expands
in every direction with speed v. In other words, the set Q contains those (and only those) points
which can be reached by traveling from some point in [20 with speed v(x) at every point x one
passes, and in time no longer than ¢.

Based on this geometrical interpretation, we now construct a viscosity solution to (2.5). We
first define the modified length of a smooth curve y = {X(s) : s € [0, 1]} by setting £(y) =
fol(|X’(s)|/v(X(s))) ds. Note that the function v(X (-)) is measurable since it equals 1 in an open
set, 2 in another open set, and v; in the remaining set. We define the modified distance d (x, y) from
x toyby

a\(x, y) = inf{f(y) : y connects x and y and is smooth}.

Note that d| (x, y) is the minimum time needed to travel from x to y with speed v.
Since both Q1 and Q> are open and v; € (1, 2), one can show that for any xg, there exists an
open ball B, (x) such that v, (xp) < v(x) < v*(xp) for all x € B, (xg). Consequently,

v (x0)d (x0, x) < |x0 — x| < v*(x0)d(x0,x) Vx € By (x) (x0)- 2.7
We claim that the function defined below is a viscosity solution to (2.5):
p(x.1) = max(g(») :d(x,y) <1} VxeRY.1>0. 2.8)

Proof. First we show that ¢ is a supersolution. Suppose that for some smooth ¢, ¢ — ¢ attains a
strict local minimum at (xq, tg) € I&N x (0, 00).

If the maximum of g in {y : d(xo, y) < fp} cannot be obtained at the boundary, then ¢ is a
constant in a neighborhood of (xg, 7g) so there is nothing to show. Thus, we assume that ¢ (x, ty) =
g(yo) for some yq satisfying a\(xo, yo) = to. Let 7i be a unit vector such that |V (xg, tp)| = 7 -
Vi (xo, 10).

For every small ¢ > O let x, = x¢ + ev*(xo)ﬁ We claim that ¢(x,, 19 — &) < @(xp,10). It
sufﬁces to show that {y d(xg, y) < to—e} C {y: d(xo y) < fp}. In fact 1fd(xs, y) < to — ¢, then
d(x0.y) < d(xe, y) +d(x0, xe) < to— & +d(x0, x¢). In view v of @7, dxo, %) < 1o —xel/vn(x0)
< &, so that d (x0, y) < tp. This proves the claim.

We can now calculate

8 (x0, t0) — v« (x0)|VE (x0, 10)| = & (x0, t0) — vs(x0)7 - VE (x0, t0)
1 1
= E{C(XO, 10) —¢(xe, to— &)} + O(e) = g{w(xo, o) — @(xe, to — &)} + O(e) = O(e).

Sending ¢ to zero we then conclude that ¢ is a viscosity supersolution.

Now we show that ¢ is a subsolution. Let ¢ be a smooth function such that ¢ — ¢ attains a strict
local maximum at (xg, o) € RY x (0, 00). As before, we need only consider the case where the
maximum of g on {y : d(xg, y) < #p} is attained at some point yg with d(xg, yo) =
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For every sufficiently small ¢, let x, be a point such that d (xp,x¢) = € and d (x0, y0)
d(xo, Xe) + d(xg, y0). Then d(xg, y0) = to — € so that, by definition, ¢(xg, fo — &) = g(»o)
@(x0, o).

Let

- Xe— X0 Xe — X0

v*(x0)e  v*(xo)d (xe, Xo)

Then x, = xo + v*(x0)7ie, and in view of (2.7), |7i.| < 1. Consequently,

& (xo, 10) — v*(x0) IV (x0, 10)| < £ (x0, T0) — v (x0)7e - VE (x0, 10)

,10) — , 10— , ) — Sty —
_ §(xo, t0) — §(xe, t0 — &) 0@ < @(x0, 10) — p(xe. o — &) L 0@ < 0
€ €
Sending & N\ 0 we then obtain the required inequality for ¢ being a subsolution. O

REMARK 2.2 Note that, by [2.8),
5? ={x:oM,t) > c}={x:3y, a\(x, yy<tandg(y) >c} VceR.

Since d (x, y) represents the time needed to travel from y to x with speed v, this new expressmn
reads: .Qc is the union of all those points which can be visited by a particle starting from y € .QO
with speed v within time ¢.

REMARK 2.3 Assume that dQ; = 9Q> = J. Then v* and v, are independent of v;.
Consequently, according to Definition 1, no matter what value of vy € (1,2) we take, the
corresponding function ¢ we constructed is always a viscosity solution to a fixed initial value
problem, say corresponding to v; = 3/2. Thus, when the measure of J is non-zero, non-uniqueness
is expected. Even just for this particular example, it is not clear what should we substitute for v when
defining subsolutions and supersolutions in Definition 1, to distinguish these different viscosity
solutions. (Clearly, the replacement of v by limsups\ | Bs ()| ! /, Bs() ¥ for subsolutions and a
similar replacement for supersolutions does not work.)

In §5, we shall prove uniqueness of the viscosity solution when J consists of lower dimensional
piecewise smooth hypersurfaces which are not fangent to each other at points of their intersection.

3. Existence: Proof of Theorem 1

We obtain a viscosity solution from a standard procedure: first regularize the problem, then establish
a uniform estimate, and finally take the limit along a sequence and verify that the limit is a
solution. The central difficulty here is the uniform estimate, for which we have to assume that
Inv(x, t) —Inm(t) is non-increasing in ¢ for some positive increasing function m. Another difficulty
is the interpretation of the limit as a viscosity solution, for which we use Definition ] for viscosity
solutions.

For the reader’s convenience, we divide the proof into three steps.

STEP 1. We regularize (L.I)) by

9 (x, 1) = v° (x, D{H*(Vo*) + 49}, xeRY, 1>0, 3.1)
¢ (x,0) = g (x), xeRY, (32)
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where v®, H® and ¢ are smooth regularizations of v, H, and ¢o with the basic property that as
e\ 0,v®* > vae.in RN x (0, 00), and H¥* — H and (pg — ¢p uniformly in any compact subset
of R, Additional properties of v¢, H® and @, are listed as follows:

(a) forevery g € RN ande > 0,3/e + |q|/C < H(q) < C(1 +|q|) +3/¢ where C is as in the
theorem,;

(b) forevery & > 0, [lggllc2ryy < 2/N /e and supgn |Ve| < esssuprny [Veol;

(c) for every ¢ > 0 and a.e. x € R”, Inv®(x, t) — m®(¢) is non-increasing in ¢ € [0, co) where
m?(t) is a regularization of m satisfying ||m8||c0([0,T]) < |lmllzo,7) for all T > 0; also

ess inf v<vi(x, 1) < ess sup v Y(x,t) e RN x [0, 00).
B:(x) X (t—¢&,t+¢) B (x)x[t—¢,t+¢]

In fact, ¢{ can be obtained by mollifying min{1/N /e, max{—1/N /e, ¢o}}, H® by mollifying
H + 3./¢, whereas v® can be obtained by taking the exponential of the mollification of In v, and m®
by the mollification of m, with the same mollifier as that for In v.

Set C* = ess sup v. Then £2/,/¢ + C* H?(0)¢ is a super/sub solution to , so by a standard

theory of semilinear parabolic equations, (3.I)) admits a unique global in time solution, which is
bounded (with bounds depending on €) in C3(]RN x [0, T]) for any T > O; see, for example, [18]].

STEP 2. To pass to the limit, we need a few e-independent estimates.
First we establish a uniform (in ¢) bound for ¢f . Note that (a) and (b) imply H* (V) + £ Ay
> 0, so that ¢; (-, 0) > 0 by evaluating (3.1) at r = 0. Differentiating (3.1) with respect to ¢ yields

(@) =V [VaH® - Vi +eAp] ]+ (Inv®), ¢f (3.3)

where we have replaced the term vy (H® + £A¢®) by (Inv®), ¢f after using (3.1). Applying the
maximum principle to the function ¢; then yields ¢; > 0 in RN x [0, c0).

Set w = @f exp(—m®(r)). Then gives w; = vV [V,H*Vw + eAw] + (Inv® — m®),w <
v*(VyH*Vw + e Aw) since Inv® — m® is non-increasing in ¢. Therefore, the maximum principle
implies that w can only attain its maximum at + = 0. Hence,

0 < @f (x, 1) < [V, O[H  (V§) + eAg 1l enye™ O™ @ wx e RN, 1 >0. (34

Next we estimate the L°° bound for |V¢?|. For any fixed ¢, define @ (y) = %gog (ey,t). Then

(B-1) gives

Ay@ + HE(Vy®) = f(y) := ¢f Jo°. (3.5)
Since H®(q) grows linearly in ¢, applying local elliptic estimates [16] to (3.5)), we get
19, @llcon, = sup IV, @lcos, nisy < Col I f @) + sup IV, @lisn| G
yeRN yeRN

where Cy is a constant depending only on the space dimension N and the linear growth rate of H.
We now estimate IVy@llL1(p,(yy- Lety € RY be any fixed point. Set F(r) = -/Br(y) [Vy@].
Then, for any r > 1,

d
—F(r) / IV, ®|dS > —/ 3, @ dS
dr 3B, (y) 3B (y)

1
- / Ay = / (HE (V@) — £} > = F(r) — onr™ | fllsoogem,
B.(y) B.(y) C
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where wy is the volume of the unit ball in RV . Multiplying by an integrating factor ¢(="+1/C and
integrating the resulting inequality over [1, 7) we obtain

)
dCTHVICEG) — F(1) > —wa Ve C s flloe Vr > L.
1

Letting r — oo and using the fact that F(r) = O(r"), we deduce that

o0
IV @130y = F(D) < Cill fll gy, C1 = oy /0 §N o=sH/C g

Substituting this estimate into (3.6), we obtain

Coll + Cq]

IV® ¢, Dl Loory = IV@ Il cony < Coll 4+ Cilll fll oo mny < C
*

oy o Ol ooy
by the definition of f. Here C, = essinfwv.
Combining this with the estimate from @]) we obtain, for every T > 0,

lof . Vil oo @ xj0.71) < C2IH (V) |l oo v ye™ 1121071+ o(1) 3.7)

where C» is independent of ¢ and o(1) — O as ¢ — O.

STEP 3. Now we take the limit of ¢® as & N\ 0 to obtain a viscosity solution.

Since ¢*(0, 0) = ¢ (0) is bounded uniformly in &, implies that the family {¢®}p<s<1 is a
bounded set in C1(Bg(0) x [0, T]) for any positive R and T. Hence, there exists a function ¢ and
a subsequence of {¢®}, which we still denote by {¢¢}, such that, as ¢ \{ 0,

¢° — ¢ uniformly on any compact subset of RN x [0, 00). (3.8)

It is clear that ¢ also satisfies the estimate (3.7) with the o(1) being removed.

We claim that ¢ is a viscosity solution to (1.1). First we verify that ¢ is a subsolution in RV x
[0, T] for any fixed T > 0. For any smooth function ¢ (x, ) such that ¢ — ¢ takes a strict local
maximum in RV x [0, T at (xo, o) with 7o € (0, T, the function ¢ (x, 1) — ¢(x, t) takes a local
maximum in RY x [0, T] at (x¢, t°). By (3.8), we have lim,_,o(x¢, 1) = (xo, fp), and therefore
0 < t® < T if ¢ is sufficiently small. Thus, Vo®(x%, t*) = Vi (x%, 1%), ¢f (x%, %) > ¢ (x®, t*) and
A®(x%,1°) < AL (x%, %). Substituting these relations into (3.1) and letting & — 0, we conclude
that ¢ satisfies the condition for a subsolution. Similarly, we can show that ¢ is a supersolution, so
it is a viscosity solution. This completes the proof of Theorem I}

4. Uniqueness under monotonicity property

In this section, we prove the uniqueness of a viscosity solution when v has the monotonicity property
defined in Definition 2 in §1. For simplicity, we assume that H is uniformly Lipschitz continuous
with Lipschitz constant 1. For a general Lipschitz function H, one can always replace itby H(p)/C
and replace v by Cv.

THEOREM 7 Assume that H(-) is non-negative and satisfies |H(p) — H(gq)| < |p — ¢g| for all
p,q € RY. Also assume that v is bounded and non-negative and has the monotonicity property at
every point in RV x (0, 0o). Then Lipschitz continuous viscosity solutions to (I.I)) are unique.
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Note that in this theorem H (g) is not required to be monotonic in |g|.
For convenience, in what follows we set z = (x, t) and for K > 0 we define a cone C (xg, ty, K)
by

C(xo, 10, K) = {(x,1) : 0 < 1 < 1o, |x — x0|l < K(to — 1)}
Theorem [/|follows from the following more general result.

LEMMA 8 (Cone determination) Let H be as in Theorem [/} zo = (xo, fp) be any fixed point in
RY x (0, 00), v; and vy be two bounded non-negative functions, and K > 1 be any constant such
that K > supc,, k) vj- Assume that for every (x*,1*) € C(zo, K), there exists a unit vector
¢ = e(x*, t*) € R¥*! such that

lim sup [(vD)*(y, 1) — (L)«((y, T) =PI <O VM > 1. 4.1)
PNO+ |y x| KK (1t 1) <Mp

Suppose that on C(zg, K), ¢1 is a subsolution of ¢; = vi H(Vg), @2 is a supersolution of ¢; =
v H(V ), and either ¢; or ¢ is Lipschitz continuous. Then

max ){<p1 -} = {p1 — @2}

max
C(z0,K C(z0,K)N{r=0}

Proof. The proof is a careful modification of a classical comparison principle proof in [8]].

By symmetry, we can assume without loss of generality that ¢, is Lipschitz continuous and has
been extended over RV x [0, #o] with a Lipschitz constant denoted by L. Also, by taking smaller 7,
and a limit if necessary, we can assume that ¢, is a viscosity supersolution on C (xg, fp + o(1), K)
where o(1) > 0.

Suppose that the conclusion is not true. Then for some small ¢ > 0, the maximum of ¢;(z) —
©2(2) — 2c¢t on C(zo, K) will be attained at some z* = (x*,t*) € C(z9, K) with t* > 0. We let
¢ = &(z*) be as in the assumption and let

hx,t) = {K*t* — 1) — |x — x*]?} L.
We define, for all sufficiently small positive ¢, &, and p,

G(z,8) = 91(2) — ¢2(E — p&) —ct — h(z) — |z —E)*Je, z=(x,1), &£ =(y, 7).

Then the maximum of G on C(z*, K) x (RN x [0,7*]) is attained at some (zg, &) =
((xg, te), (e, Te)) (which also depends on § and p).

We first estimate the location of (z¢, &). Since h = oo when |x — x*| = K|t — t*|, we have
[xe—x*| < K(t*—t.) and 0 < t, < t*. Also, evaluating G(z¢, &) > G(z¢, E) até = (1—5)z.+5&
with s € (0, 1) gives

1 N -
U 5 |ze — &2 < 92((1 — )20 + 5E — pé) — @2 (E: — p&).

Using the Lipschitz continuity of ¢, to estimate the right hand side and sending s ' 1, we then
obtain 2|z, — &| < Le. Consequently, for any small § > 0, G(x*, t* — §'/3, x* r* — §1/3) <
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G (ze, &) < G(2¢, 2¢) + L%e/2. Therefore, since ¢ (z) — ¢2(z) — 2ct attains its maximum at z*,

c(t* — 1) = {[91(ze) — 92(2ze) — 2cte] — [91(2%) — @a(2*) — 2¢t*])
+ {G(x*, t* _ 81/3, x*’ t* _ 81/3) _ G(Zs, Zé‘)}
+{[92(z¢) — 92(ze — p&)] — [92(2*) — @2 (z* — pé — (0,831}
+{8h(x*, 1% — 813) — 8h(ze) — 83} + (@1 () — o1 (2%, 1 — 81/3))

1
<O+ L2%/2+ {Lp+ L(p+ 83 + ﬁa‘” 1) — o (x*, 1F =81 (4.2)

It then follows that . — t* as ¢, §, p ¢ 0. In addition, by the estimates |x, — x*| < K|t, — t*|
and |z — &:| < Le/2, we conclude that z, is an interior point of C(zo, K), & is an interior point of
C(xg,t9 +o(1), K), and (z¢, &) — (z*,z%) as e, 8, p \( 0.

Note that with £ (2) = ¢2(& — p&) + ct +8h(z) + |z — &% /e, ¢1(2) — C(Z) G(z, &) attains a
local maximum at z = z,, and with £ (§) = @1(z¢) —cte — 8h(ze) — |ze —&[* /&, 92 (6 — p&) = (§) =
—G(z4, &) attains a local minimum at £ = &,. The definition of subsolutions and supersolutions then
gives

c+ %(le —T) + KZb < (vl)*(ZE)H(Z(ng_ Ve) I b(xe — x )>’

—t,

2 - 2(ye — Xxg)
_E(Ts — 1) = ()« — Pe)H(_%>y
where b := 28h%(x,, 1) (t* — t,) € (0, 00). It then follows that

2 e £
< [WD)*2e) — W)ulEe — p?)] (%)

2 e — Ve e — * 2 e~ Je
+(v1)*(z5){H< x - Ye) | blxe —x )) (“Ty)”_,(zb

t* — 1,

< [(W)*(ze) — (12)«(& — pO)] sup H(p),
IpISL

where the term on the second line is non-positive since |x, — x*| < K(t* — t,), H is Lipschitz
continuous with Lipschitz constant 1, and K > ess sup v’l".

Finally, letting ¢ N, O along a subsequence such that (z, &) — (z5,z5), where z§ €
C(x*, t*, K), we obtain

¢ < [(Ul)*(Zf;) - (Uz)*(zg) — pe)] sup H(p).
IpI<L

First letting § N\ 0 along a subsequence and then letting p N\, 0 and using the estimate for t — 7, in

(@2) we obtain

¢ < sup H(p) lim sup [(v)*(2) — (12)+(z — pe)].
IpI<L ONO |y — x| <K (15 —1) 2K Lp/c

But this contradicts the assumption @.T). 0
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5. Blow-up property

To better understand the blow-up property in Definition 3, in this section we give a few more
examples and list a few properties of the blow-up functions.

First we note that if w(e) := limy\ 0 v(zo + Ae) exists for a.e. e € R™, then it is clear that
w*(e) < lim SUP;\0,y—e v*(zo0 + Ay) for every e € R™. Nevertheless, the reverse inequality may
not be true for every e € R”, as demonstrated by Example 1.3. The requirement of the equalities in
(T.4) for the blow-up asks the limit function not to lose by the a.e. sense the information concerning
the ess sup and essinf of the original function in cones {zo} + {0 : 0 < p < r, |é — &y| < 8} for
r<l1,8 < 1,andalley € SV —1_ Therefore, the existence of a first order blow-up not only requires
v(z) to have vanishing oscillation as z approaches zo from almost every direction, but also prohibits
essential cusps in the discontinuity set of v. Here essential cusp means that the esssup or essinf at
the tip of the cusp is beyond the esssup or essinf of any of the nearby cones at the tip.

EXAMPLE 5.1 InR., if v has the blow-up property at every point, then v(xp%) := limx_)x(:)t v(x)

exists for every xo € R!, so v has only a jump discontinuity. The reverse is also true; namely, if
v has only a jump discontinuity, then v has the blow-up property. They are even equivalent to the
monotonicity property. Note that in the one-dimensional case, no geometry is involved, so condition
(T:4) is automatic.

EXAMPLE 5.2 InRz,letv = 1wheny > x2, v=3when(0 <y < xz, v =2 when —x2 < y <

0, and v = 4 when y < —x2. Then v has the blow-up property since the cusp of the discontinuity
set {(x,y) : |y| = x% or y = 0} at the origin is not essential.
Notice that if we switch 2 and 4, then the cusp of the discontinuity set becomes essential.

The existence of higher order blow-ups essentially requires that the function v, modulo a
vanishing error, is constant in finitely many open cones with vertex at zg, where the complement of
the union of these open cones consists of lower dimensional hypersurfaces.

EXAMPLE 5.3 In R?, assume that v has the blow-up property at the origin. Then the first order
blow-up v (x) at the origin is homogeneous of degree zero (i.e. v(l)(px) = vW(x) forall p > 0),
so it is determined by a function on § ! written as v (re'?) = f(6). As v has a second order blow-
up, it is easy to show that f(-) has a first order blow-up. Thus, f has only a jump discontinuity.

Now we recover v near the origin, within an error ¢. Let J¢ = {6y, ..., Og=} be all the points
where the jump of f is bigger than /2. Then, modulo an error of £/2, f is continuous in §' \ J¢,
so that, by virtue of (I.4), there exists ¢ > 0 such that

KS
v(pe®) = fO <& ¥pe©0,r), V0 & O —e/Ms, 6 + /M),
j=1
min{ £ (6;"), f(6;)) — & < v(pe'’) <max{f(6;"), f(6;)} +¢
Vo e 0,1e), VO € [0; —e/M¢,0; +¢/Mc], Vj (M, := n;im@i —0;1).
i#]

One can check that the above two conditions (for arbitrary ¢) are also sufficient for v to have the
blow-up property. (Higher space dimensional cases can be discussed in a similar manner.)

EXAMPLE 5.4 InR™ withm > 2,let Iy, ..., [Ix be m — 1-dimensional closed hypersurfaces
dividing R™ into open domains 21, ..., £2);. Assume that v is uniformly continuous in each £2;,



354 X. F. CHEN AND B. HU

that all hypersurfaces are locally graphs and at their intersection, they have tangent planes non-
tangent to each other. Let zo € R™ be any point. Then we have the following:

(a) If zo is on none of the hypersurfaces, then v is continuous at zy.

(b) If z¢ lies only on one of the hypersurfaces, then the monotonicity condition holds for v at zg,
since all these hypersurfaces are locally graphs.

(c) If zo is on the intersection of at least two hypersurfaces, then v has the blow-up property since
all the hypersurfaces intersecting at zp have tangent planes at zg, and these tangent planes are
not tangent to each other. (Note that the discussion is still valid if the words “tangent planes”
are replaced by “tangent cones”.)

We now establish certain properties for the blow-up functions.

LEMMA 9 Let k > 1 and assume that v has a k-th order blow-up v® () at [z0, ..., zk—1]. Then
the following holds:

(1) v®(.) is homogeneous of degree zero, that is, v¥) (Az) = v® () forall A > 0 and a.e. z € R”™.
Consequently, (v(k))*(O) = €SS SUPRm v® and (v(k))*(O) = essinfpm v®.

(2) Denote by T the orthogonal projection from R™ to (span{zi, ..., zk,l})J-. Then v®(z) =
v®(Tz) for every z € R”. Consequently, v® is a function of m — [ independent variables,
where [ is the dimension of span{zy, ..., zx—1}-

(3) If zx_1 linearly depends on zy, . .., zx_2, then v® () = v* =D () ae.

(4) If span{zy, ..., zx—1} = R™, then v®[zo, ..., zx_1]() is a constant function.

Proof. The first assertion follows from the definition.

We prove the second assertion by the induction argument. The case k = 1 is automatically true
since T is an identity. Assume that the statement is true for k = j.

Denote by T the orthogonal projection from R™ to (span{zi, ...,z j_l})L. Then, by induction,
v(j)/gz) = vU)(Tz) for every z € R™. Let z; be any fixed vector in R™. Consider two cases:
(i) Tz; =0, and (i) Tz; # 0.

CASE (i). Note that v/ (z; 4+ Ay) = U(j)(?Zj +ATy) = v(j)()ufy) = _v(j)(fy) = v (y) since
v is homogeneous of degree 0. Sending A \ 0 then yields v(f)(~) = vU*D(.), and hence

(1) =0 (12) = v (T2) = vV (2) = v ().

CASE (ii). Set zj-‘ = ?Zj and T the projection from R™ to the space (span{zj,..., Zj})L =
(span{zy, ..., zj—1, zjl})L. For every y € R™, define fy = asz + Ty. Then

. L~ ~ ) . by
v () +Ay) = 0 (T + ATy) = v (1 +ad)zf +aTy) = v (z,-L toa Ty>.
Sending A Y\, 0, we obtain vU*t D[z, 21, Ll = vUt D[z, ..., zj_l,z]J.-](Ty). Since
T2 = T, we have
v 20, . 21, 1Ty = v V2o, o 21, 2 1(T2y) = 09 Mz, 20,0, 25100).

This completes the induction and also the proof of the second assertion.
The third assertion follows from case (i) in the preceding proof whereas the last assertion is a
direct consequence of the second assertion. This completes the proof. O



DISCONTINUOUS HAMILTON—JACOBI EQUATIONS 355

From the proof of the lemma, one sees that any higher order blow-up of v (if it exists) can always
be reduced to either a constant function, or v®[z, .evy Zk—1]() for some k < m and some
Z1, ..., Zk—1 forming an orthonormal base.

6. Uniqueness
Now we prove the following comparison principle which implies the uniqueness Theorem 2.

THEOREM 10 Let H(g) be non-negative, uniformly Lipschitz continuous in RY, with Lipschitz
constant 1, and non-decreasing in |¢|. Let v be non-negative and uniformly bounded by K in RY x
(0, 00). Let (xg, 1) € RN x (0, co) be any fixed point. Assume that, for any given point (x*, t*) €
C(x, ty, K), either (a) v has the monotonicity property at (x*, t*), or (b) v has the blow-up property
at (x*, r*) and its first order blow-up vV [(x*, £*)](x, ) is independent of r when K |x —xo| < f9—*.
Suppose that ¢ and ¢, are Lipschitz continuous on C(xg, to, K) and, in viscosity sense,

(@) SV'H(Ve1), (92)r =2 v H(Vg2) in C(xo, 19, K).

Then

max — = max — .
C(xo,t(),K){(pl (PZ} C(xo,t(),K)ﬂ{I:()}{gol (02}

Proof. For the reader’s convenience, we divide our proof into three steps.

STEP I. Assume that the assertion is not true. Then there exists a positive constant ¢ such that, for
Y1 := @1 — 2ct and ¥ 1= @3 + 2ct, the maximum of ¥y — v in C(xg, tp, K) will be attained at
some point (x*, t*) € C(xo, tp, K) with t* > 0.

If at (x*, *), v has the monotonicity property, then repeating the proof of Lemmal8] we obtain
a contradiction.

Hence, we need only consider the case where v has the blow-up property at (x*, t*). Since the
first order blow-up of v at (x*, t*) is independent of # when K |x| < —1, for convenience, we denote
itby w(x) = v [(x*, )](x, 1), x e RV, 1 < —K|x]|.

For every A > 0 we define

1
W (x.1) = ST A A= 1) = Yy L) =12

Then {ij}0<x<1 s+ (j = 1,2) is a family of uniformly (in A) Lipschitz continuous functions on
C@O,1,K) ={(x,1) : 0<t <1, |x|] < K —1)}. Thus there exist Lipschitz continuous functions
Y1 and ¥, on C(0, 1, K) such that, along a sequence A \ O, llljk — ¥; (j = 1, 2) uniformly on
C(0, 1, K). Since, by the definition of viscosity sub-super solutions, ('Ifl}‘)t < (v)‘)*H(VlIII’\) —2c
and (¥5); = (W), H(V¥}) + 2cin C(0, 1, K) where v*(x, 1) = v(x* + Ax, t* + A(t — 1)), we
can apply Lemmaand use the definition of w(x) = vV [x*, r*](x, ¢) to deduce that

0=v1(0,1) =¥(0,1) > ¥i(x,t) —¥(x,t) onC(@O,]1,K),
W) S w*(x)H(V¥1) —2¢ inC(0,1, K), 6.1
(W) 2 we(x)H(VY¥2) +2¢ in C(0, 1, K).

STEP II. To finish the proof, we need only show that (6.T) cannot hold. We shall use a dimension
reduction argument; namely, we show that is impossible when w is a function of (x1, ..., x¢)
only, fork =0, 1, ..., N respectively.
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When k = 0, w is a constant. It then follows from Lemma [§] that (6.1)) cannot hold.

Now letk € {1,..., N} be any given integer and assume that (6.1)) cannot hold if w is a function
of (x1, ..., xx—1) only. We shall prove that cannot hold if w is a function of (x1, ..., x¢). For
convenience, we write x = (x’, x”) € R x RNk,

Let h € C*°([—1, 00)) be a fixed positive function satisfying (1) 2(r) = 1 when r € [—1, 1],
(2) h(ry =2/r whenr > 2,and (3) (rh(r)) > Oforall r > —1.

Let M be a large positive constant to be determined later by ¢ only. For every small ¢ > 0, we
define a diffeomorphism x = F,(y) by

F(, Yy =,y + {1 + Mh (|y8—|> }(y’, 0).

Then w(Fg_1 (x)) = w(x) since w(x) is a zero degree homogeneous function of x’.
Denote by y = FS_1 (x) the inverse of x = F.(y), and define

Uy (x, 1) = lIIQ(F;I(x), t)—clt—1], (x,1) € C(0,1,K).

Then, as Fg_l(Br (0)) C B, (0) for every ball B, (0), ¥; is well-defined on C(0, 1, K). In addition,
limg\ o ¥; = ¥ — c(t — 1) uniformly on C(0, 1, K). Furthermore, the chain rule shows that

VW5 (0] < V3920 DI, 1,y ae.0n C(0, 1, K),

Vo (', 2", 0l < sup [Vs| i x| <e. (6.2)

1+ Mco.1.x)

As H(q) is non-decreasing in |g| and w(Fg_1 (x)) = w(x), one can use Lemma@to verify that, in
viscosity sense,
) > wex)H(V¥) +c¢  inC(0, 1, K).

Let (X,7) be the point in C(0, 1, K) where ¥i(x,t) — ¥y (x,t) attains its maximum on
C (0,1, K). Since ¥(0,1) — ¥;(0,1) = 0 and uniformlyAas e\ 0, ¥(x,0) — ¥ (x,0) —
[Y1(x,0) — ¥ (x,0)] — c < —cforall |x| < K, we see that ¢ > 0 for all sufficiently small ¢.

Writing X = (&, X”) € R x RV %, we consider two cases: (i) x’ # 0; (i) X’ = 0.

In the first case (i), one can repeat Step I to conclude that holds for some different

lI~/1, U, ¢ = ¢/2 and w(x) = w(l)[ﬂ(x). One can assume, after a rotation if necessary, that
3 = (0,...,0,5(}’{). As w is homogeneous of degree 0 and depends on x’ only, w(x) =
wD[R(x) depends only on (x1, ..., xx—1) (Lemma El) Hence, by our induction argument, we

get a contradiction.

STEP III. It remains to consider case (ii): ' = 0. By a translation if necessary, we can assume
that ” = 0 so that X = 0. (Recall that w depends only on x’.) Also, by adding a constant to ¥, if
necessary, we can assume that

0=v(0,7) —¥5(0,1) > Wi (x,1) — ¥ (x,1) inC(,7, K).

Let us consider ¥ and sze in the set C, = {(x, t) T—e2 <1 <1, x| < K@ — t)}. Let Z(x, t)
be the viscosity solution to

Z,=VH(VZ)—c in RN x (f—¢27),
Z=v; on RN x {f — &2},

where V' = sup, gy w*(x) = w*(0). Since V is a constant, Z exists and is unique.
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As ¥ (-, 7T — €2) < vy (-, T—g%) = Z( 7—¢&2)in {|x] < Ke%}, applying the comparison
Lemmal(w1th v=1V)to lI/1 and Z — c(t — T + &%) in C, then gives ¥ (0, t) Z(0, T) — ce?

Next, we compare Z with Y. For this purpose, we first estimate V,/Z. For any e € R¥ x {0},
Z(x + e, t) is also a viscosity solution of Z; = VH(VZ) — c, so that, by the comparison Lemma
the maximum of |Z(- + e, 1) — Z(-, 1) in C is attained at t =7 — 2. Sending ¢ — 0 and using the
initial value of Z at r = 7 — &2, we obtain, for every (x,1) € C, |VyZ(x,1)| < supc |V ¥y | <
L/(1+ M) by and the definition of C. It then follows from Lemma [3]that, in viscosity sense,

VL
=VH(NwZ,VywZ)—c < VH(,VyZ) + Toam c < VH(0,Vy2Z)
if we take M large enough (depending only on c¢). Here we assume that the Lipschitz constant of H

is 1.
Now let {z"}>°_, be a sequence of points in R* such that lim,,_, o0 2" = 0 and

lim w, (2", 0") = w*(0) =
m—0Q
Then, as a function of (x”, 1), ¥y (", x”, 1) satisfies, in viscosity sense,
W) = we (2", 0YHO', Vo) + ¢ = VH(O', Vo )

for all m large enough (depending only on c). Hence, by the comparison Lemma 8]

(2", 0", 0) = Z(Z", 07, 1), telf—e’7T— K|z
Sending m to oo we then obtain ¥ (0, ) > Z(0,7), which contradicts the assumption 0 =
(0,7) — l118(0 /3 and our earlier comparison of Z to ¥ (¥1(0, ¢ 1) < Z0,7) — ce?).
In conclusion, (6.1)) cannot hold. This completes the proof of the lemma. O

REMARK 6.1 1) From the proof, one sees that only the restriction of v to the cone C(x*, t*, K) is
needed. Hence, the alternative condition (b) in the requirement of the blow-up property at (x*, t*)
can be weakened to: the function v, after replacement by a constant outside of C(x*, r*, K + 1),
has a first order blow-up v [x*, r*](x, ), which is independent of ¢+ when K |x| < —¢, and if we
denote by w(x) the ¢ independent blow-up, then w has the blow-up property at every x € RY. One
can further weaken this requlrement on w to: for any lmearly independent unit vectors e!, ..., ¢V in
R, there exists k € {0,1, ..., N—1} such that w® [e e k]( ) exists and has the monotonicity
property at ¢¥*1. The proof follows the same lines, by just adding, after the definition of (X, 7) near
the end of Step II: “If w has the monotonicity property at x, then the proof of Lemma 8| applies.”

2) If v does not satisfy the assumption of Theorem 2 just on RN x {t1, ..., tx}, then one can
establish comparison successively in each interval (0, t1), (¢, ©2), . . ., (fx—1, fx), and (fx, 00), and
hence the assertion of the theorem is still valid in RY x (0, 00).

3) In general if for any € > 0, there exists an open set O which is a union of finitely many open
intervals,

O = (t1,s1) U (t, 82) U--- U (g, Sk),

such that |O| < € and v satisfies the assumption of Theorem 2 on [0, T] \ O, then the assertion of
the theorem is still valid on RN x [0, T'].
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Indeed, the value of the solution ¢(x, t) for t € (sj, ;1) is uniquely determined by the value
at t = s;, and continuously depends on the value at t = s; in a Lipschitz manner. By Lipschitz
continuity, we have

> sup lp(x.sj) — g(x. )] < Le.

j xeRN

Thus the uniqueness of Lipschitz viscosity solutions follows.
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