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VALUE FUNCTIONS FOR BOLZA PROBLEMS WITH DISCONTINUOUS
LAGRANGIANS AND HAMILTON-JACOBI INEQUALITIES*

GIANNI DAL MAso! AND HELENE FRANKOWSKA 2

Abstract. We investigate the value function of the Bolza problem of the Calculus of Variations

V(t,x) = inf {/Ot L(y(s),y'(s))ds + ¢(y(1)) : y € W (0,,R™), y(0) = w} :

with a lower semicontinuous Lagrangian L and a final cost ¢, and show that it is locally Lipschitz for
t > 0 whenever L is locally bounded. It also satisfies Hamilton-Jacobi inequalities in a generalized sense.
When the Lagrangian is continuous, then the value function is the unique lower semicontinuous solution
to the corresponding Hamilton-Jacobi equation, while for discontinuous Lagrangian we characterize the
value function by using the so called contingent inequalities.
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1. INTRODUCTION

Consider the autonomous Bolza minimization problem of the Calculus of Variations

T
inf{/o L(y(s), /' (s))ds + o(y(T));y € WH(0,T;R™), y(0) —ﬂf}, (1.1)

where ¢p: R® — Ry U{+o0} and L: R® xR"™ - R are lower semicontinuous and L(z, -) is convex. The classical
Lagrange problem (with the fixed final condition y(T') = z7) may be reduced to the above one by simply setting
o(xr) = 0 and ¢ = 400 elsewhere. Lagrange problems were studied in the literature from various points of
view. If a Tonelli type coercivity assumption holds true

30:R"— Ry, lim o) =400, V(x,u), L(z,u) > 6(u), (1.2)
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then absolutely continuous minimizers do exist (see, for instance [13]). Actually the very same condition yields
also lower semicontinuity of the value function associated to problem (1.1). It was observed in [2] that, without
additional (boundedness) assumptions, minimizers are in general not Lipschitz. This creates a major difficulty in
developing the Hamilton-Jacobi theory in a general case. It was also shown in [2] that minimizers are Lipschitz
continuous, under the local boundedness condition

VR>0,3M>0,3r>0, V(z,u) € B(O,R) x B(0,r), L(x,u) <M,

where B(xz,r) denotes the closed ball with centre z and radius r. The above condition may be rewritten in the
following equivalent way:

Voo eR", IM >0, 3r >0, V(z,u) € B(xg,r) x B(0,r), L(z,u) <M. (1.3)
Since any minimizer of problem (1.1) solves also an associated Lagrange problem, the same statement remains

valid also for the Bolza problem, whenever the infimum in (1.1) is finite.
Consider the Hamilton-Jacobi equation

Vi+H(z,-V;) =0 in Ry xR,

(1.4)
V(0,) =g in R
where R% =R, \{0} and H is the Hamiltonian associated with L, defined by
H(z,p) = sup ((p,u) = L(z,u)), (1.5)

u€R™

i.e., H(z,-) is the Legendre-Fenchel transform of L(x,-).

It is a well known fact that (1.4) does not have smooth solutions even when H and ¢ are smooth, and one
has to use generalized solutions to treat first order equations of the above type. To prove the uniqueness of
the solution to (1.4) in the viscosity sense (as done in [15]), the authors assumed, among other hypotheses, the
continuity of H and looked for bounded uniformly continuous solutions (in the viscosity sense).

The link between (1.4) and (1.1) is the value function V': Ry x R™ — R} U {+o0}, defined by

V(t,x) = inf{/o L(y(s),y'(s))ds + @(y(t)) : y € W0, R™), y(0) = x}

which is, under some regularity assumptions, a viscosity solution to (1.4), i.e., it is a supersolution (resp.
subsolution) with derivatives replaced by subdifferentials (resp. superdifferentials). The above definition of
value function is somewhat different from the usual one, but, our problem being autonomous, we have found
it more convenient for our purposes. The reader accustomed to different definitions can easily make suitable
changes to derive similar results for other value functions.

There exists an interplay between subdifferentials of the value function and minimizers. For instance, in
Section 3 we show that, if y is a minimizer to the last problem and if the subdifferential of V' at (¢,z) is

nonempty, then the difference quotients {W} are bounded (Prop. 3.2).

Many results about Bolza problems with smooth data were extended to the case of lower semicontinuous L
and . In such case, under Tonelli’s assumption (1.2), H is merely upper semicontinuous and, for this reason, it
is natural to look for an extension of the viscosity solutions theory to this situation. Also in such general case V'
is only lower semicontinuous, which creates additional difficulties in formulating maximum principles yielding
uniqueness. However we prove that V' is locally Lipschitz on R*} x R", whenever L is locally bounded, even if
the data L and ¢ are discontinuous (Cor. 3.4).
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In the case of lower semicontinuous solutions and Hamilton-Jacobi-Bellman equations related to Mayer’s
problem of optimal control theory, a maximum principle for lower semicontinuous functions was proposed
in [10] to deduce uniqueness of solutions to the Hamilton-Jacobi equation (corresponding to Mayer’s problem).
In [20,21] the same uniqueness result was obtained by exploiting properties of the epigraph of the solutions of
the Hamilton-Jacobi equation.

When L is continuous, we prove (Th. 4.1) that V is the unique lower semicontinuous function which satisfies
the initial condition V(0,-) = ¢ and solves the Hamilton-Jacobi equation (1.4) in the following sense:

V(t,x) € dom(V), t >0, JueR", DiV(t,z)(—1,u) < —L(z,u), (1.6)

V(t,x) € dom(V), Vu e R", D V(¢ z)(1,—u) < L(z,u) (1.7)

where D1V (t,x) and DV (¢, z) are the lower and upper contingent derivatives of V" at (¢, ), whose definition is
recalled in Section 2. We underline that they coincide with Dini’s lower and upper derivatives when V is locally
Lipschitz.

Contingent inequalities for discontinuous functions were introduced in [3] to study lower semicontinuous
Lyapunov functions. They were introduced independently in the context of Lipschitz functions (and Dini’s
directional derivatives) in [29] to investigate Isaacs’ equation of differential games. In [18] contingent inequalities
were used to study lower semicontinuous supersolutions of Hamilton-Jacobi-Bellman equation of optimal control.

Under the same assumptions we prove also (Th. 4.5) that the restriction of V' to R% x R™ is the unique
locally Lipschitz function which satisfies the initial condition

liminf V' (h,y) = ¢(x) (1.8)

h—0+, y—zx

and solves the Hamilton-Jacobi equation (1.4) in the following generalized sense (which is weaker than (1.6)
and (1.7)):

v (t,ﬂ?) € Ri X an v (ptapaz) € afv(ta:wa Y43 + H(LL', *pr) = 0;

where 0_V (¢, x) denotes the subdifferential of V at (¢, x).
Moreover we prove that the restriction of V' to R’} x R™ is the unique locally Lipschitz function which satisfies
the initial condition (1.8) and solves the Hamilton-Jacobi equation (1.4) in the viscosity sense:

V(t,x) e R xR", V (pg,ps) € 0-V(t,x), pi+ H(x,—ps) >0,

v (t,l’) € Ri X Rna v (ptapm) € aJrV(tﬂx)a Y43 + H(l‘, 7piﬂ) S 0;

where 04V (t,x) denotes the superdifferential of V' at (¢,z). We have been not able to prove that there is only
one lower semicontinuous viscosity solution. For this reason we have to adopt a rather unusual notion of solution
in our uniqueness result for lower semicontinuous solutions.

When L is discontinuous and locally bounded, we prove (Th. 5.1) that V' is the unique lower semicontinuous
function which satisfies the initial condition V'(0,-) = ¢ and solves the Hamilton-Jacobi equation (1.4) in the
following sense:

V(t,z) €edom(V), t >0, 3uecR", D;V(tz)(—1,u) < —L(z,u),

Y (t,z) € dom(V), Vu € R", D V(t,2)(1,—u) < LT (z,u),
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where LT is defined by

. 1 0 : . _ _
LH(z,u) = hhnisélip 5 inf {/h L(y(s),y'(s))ds : y(=h) = & — hu, y(0) = ﬂf}

(see [16] and [1]).
Under the same hypotheses we prove also (Th. 5.5) that the restriction of V' to R} x R™ is the unique locally
Lipschitz function which satisfies the initial condition (1.8) together with the additional condition

VezeR" V>0, . lim V(h,y) = p(x), (1.9)

and solves the Hamilton-Jacobi equation (1.4) in the following sense:

v (t,ﬂ?) € Ri X an v (ptapaz) € afv(ta:wa Y43 + H(LL', *pr) Z 0;

V(t,z) eRYL xR", YueR", D \V(tz)(l,—u) <Lt (z,u).

In all these theorems, the uniqueness is obtained by proving suitable comparison results for the corresponding
notions of sub- and supersolution. In particular, we extend here a result from [19] proved in the context of
Mayer’s problem with bounded dynamics, and show (Cor. 5.3) that, if (1.3) holds true, then the value function
is the smallest lower semicontinuous function satisfying the initial condition V'(0,-) = ¢ and the contingent
inequality (1.6).

Recently solutions to the Hamilton-Jacobi equation of a nonautonomous Bolza problem were investigated
in [23]. However the results of [23] do not overlap with ours, since the assumptions of that article imply that
the Hamiltonian is locally Lipschitz.

2. PRELIMINARIES

Let K C R™ be a nonempty subset and « € K. The contingent cone Tk (z) to K at x is defined by

i K
v € Tk (z) < liminf M

=0.
h—0+ h

The negative polar cone T~ to a subset T C R" is given by
T"={weR": YweT, (vw) <0}

We recall the following result due to Cornet [14] (see also [9]).
Theorem 2.1. Let K C R" be a closed subset and x € K. Then
LyngiEnf@ Tk (y) = Ck(z) C Tk (z),
yeK
where Liminf denotes the topological lower limit (in the Painlevé-Kuratowski sense) and Ck (x) denotes Clarke’s
tangent cone to K at x.

Let W: R® — RU {400} be a lower semicontinuous function. The subdifferential of W at x € dom(W) is
defined by

O_W(z) = {pGR” . liminf W(y)wlf;"”_)ﬂ@’y@ 20}~

Yy—x
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By [19] (or [9])
ped_W(x) <= (p,—1) € [Tepiw)(z, W(x))] (2.1)
where Epi(W) denotes the epigraph of W defined by
EpiW) :={(z,r) eR" xR :r>W(x)}-

An equivalent definition of subdifferential uses directional derivatives of W defined by

n e W (4 ) = W ()
VueR" DyW(z)(u) _I}LIE%)I-}-f " :

v—Uu

Clearly for every z € dom(W)
Epi(DyW (2)(-) = Tepiw)(x, W(z)), (2.3)
and therefore
peI_W(z) < VveR" (pv)<DiW(x)(v). (2.4)

The upper directional derivative of W at z in the direction u is defined by

VueR" D /W(z)(u)=limsup Wiz + hz) — W),
h—0+

Vv—UuU

The superdifferential 04 W (z) of W at x is defined by 04 W (z) = —0_(—W)(z) or, equivalently, by
p€IW(r) < VYveR" (pv)>DW(x)(v). (2.5)
We shall need the following version of Rockafellar’s result (see [27]).

Lemma 2.2. Let © € dom(W) and let (p,0) € [Tepiw)(x,W(x))]  be such that p # 0. Then there exist x.
converging to x (as € — 0+) and

(pea QE) € [Tf,'pi(W) (3967 W(QL‘E))} -

converging to (p,0) as € — 0+ such that g. < 0.
A closed subset K of R™ is called a viability domain of a set-valued map G: R™ ~» R™ if for every z € K

G(x) N Tw(z) # 0.

The following formulation summarizes several versions of the viability theorem (see [4] and [5]).

Theorem 2.3 (Viability). Suppose that G: R™ ~» R™ is an upper semicontinuous set-valued map with compact
convex values. For a closed subset K C R™ the following conditions are equivalent:

(a) K is a viability domain of G;

(b) G(z)NeoTk(x) # 0 for every x € K;

(c) for every xg € K there exist € > 0 and a solution x: [0,e] — K to the Cauchy problem
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{x’(t) € G(x(1)),

x(0) = xo. (2:6)

The equivalence (a) <= (b) was proved in [24]. This proof was simplified in [5] (p. 85). The fact that (a) <=
(c) was first proved by Bebernes and Schuur in [11]. A proof can be found in [7] or [4, 5].

3. THE VALUE FUNCTION OF THE BOLZA PROBLEM

Consider a lower semicontinuous function L: R™ x R” — R, and an extended lower semicontinuous function
¢: R™ — Ry U {400}, not identically equal to +o0o. Throughout the whole paper we suppose that L is convex
in the second variable and that the coercivity assumption (1.2) holds true. Without any loss of the generality
we also assume that © is convex.

Given tg > 0 and zg € R", let us consider the Bolza problem:

minimize/0 ' L(y(s),y'(s))ds + o(y(to))

over all absolutely continuous functions y € Wh(0,t; R") satisfying the initial condition y(0) = zg. The
dynamic programming approach associates with this problem the family of problems (¢t > 0, z € R"):

minimize / Ly(s), 4/ ())ds + o(u(t))

over all absolutely continuous functions y € W1(0,¢; R") satisfying (0) = x. The value function V: Ry xR"
Ry U {400} is defined by

V(t,x) = inf { [ B 6ds + olute) s 400) = } ~ (3.1)

Proposition 3.1. Under the above assumptions for all (t,x) € Ry x R™ the infimum in (3.1) is attained (it
may be infinite) and V is lower semicontinuous on Ry x R™. Furthermore, if L is locally bounded, then V' has
finite values on R x R™ and satisfies (1.8) and (1.9).

Proof. The existence of a minimizer is a well known result. For the reader’s convenience, we sketch the proof
of the lower semicontinuity of V. Consider a sequence (¢;, z;) € Ry x R™ converging to (¢, z) such that V(t;, z;)
converge to liminf(y )4 V(s,y). Let y; be the corresponding minimizers of (3.1) with (¢,z) replaced by
(tiyzi). If lim V(t;,2;) = +oo, then
1— 400
i——+00

Assume next that the above limit is finite. Hence for some M for all i,

/0 L(yi(s), )(s))ds < M.

Set yi(s) = yi(t;) for s > t;. By the coercivity assumption (1.2), the sequence y; is equiintegrable on [0,¢ + 1].
This, the Dunford-Pettis criterion (see, e.g. [17], Th. I1.25), and the Ascoli-Arzela theorem yield the existence
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of a subsequence y;, converging uniformly to some y on [0, ¢+ 1] such that y;k converge to 3’ weakly in L'. We
denote this subsequence again by y;. Then y(0) = z and y;(¢;) — y(¢). Fix 0 < & < t. Then for all large 1,

/Em@ﬂwm@z/%umaM@W&
0 0

Since L is lower semicontinuous and convex in the second variable, from the lower semicontinuity theorems by
Olech [26] and Ioffe [25] (see also [12], Th. 2.3.3) it follows that

timint [ L) 0i)ds > [ L)y ()
Thus

liminf/oiL(yi(s),yg(s)))dsZ/oEL(y(s),y’(s))ds.

1— 00

Since fotis L(y(s),y'(s))ds converges to fot L(y(s),y'(s))ds when € — 0+, the lower semicontinuity of ¢ yields
lower semicontinuity of V.
Since ¢ is not identically +oo0, it is clear that V' is finite on R} x R™ whenever L is locally bounded.
To prove (1.9) consider a sequence (h;,x;) — (0+,z) such that (z; — x)/h; is bounded. Then, by lower
semicontinuity of V,
liminf V(h, z;) > V(0,2) = ¢(x),

17— 00

hi
V(hi, @) < p(x) + /0 L(x; + s(z — x;)/hi, (x — x;)/h;)ds.

Passing to the upper limit when ¢ — oo, and using the fact that L is locally bounded, we obtain (1.9).
Condition (1.8) follows now from (1.9) and from the lower semicontinuity of V. O

Proposition 3.2. Let (t,z) € dom(V), with ¢ > 0, and let y be a minimizer of (3.1). Assume either that
0_V(t,x) is nonempty or that (1.3) holds. Then the set

{y(h)%}bo (3.2)

y(hi) — =
hi

1s bounded in R™. Furthermore, if
— (3.3)
for some h; — 0+, then

DV (t,x)(—1,u) < —L(z,u). (3.4)
Consequently, V' is a viscosity supersolution to (1.4), i.e.,

V(t,x) e RL X R", V (pr,pe) € 0-V(t,x), pi+ H(x,—ps)>0. (3.5)
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Proof. First we observe that for all 0 < h <t

V(t,z) =V (t—h,y(h)) —l—/o L(y(s),y'(s))ds. (3.6)

Step 1. Let us prove that (3.2) is bounded. If (1.3) holds, then (3.2) follows from [2]. Suppose now that
0_V (t, ) is nonempty. If (3.2) does not hold, then there exists a sequence h; — 0+ such that

ly(hi) — =

3 — +o00. (3.7)

Taking a subsequence, still denoted by h;, we may assume that for some v € R™

y(hi) —«
ly(hi) — x| .

Fix (pt,ps) € 0_V(t,z). By the definition of subdifferential

lim inf >0 3.8
i I+ ly(h) — 2] =" (38)
which yields, by (3.6),
1 hi
hmsup—/ L(y(s),y'(s))ds < — (psz,v) -
imoo hi+ly(hi) — x| Jo Wle)yte) P}
By (1.2) this inequality implies that there exists a constant ¢ > 0 such that
I hi) —
VieN, —/ O(y'(s))ds < c (1 + M) -
hi Jo h;
By Jensen’s inequality we obtain
hi) — hi) —
VieN, @(M) <c (1+M).
hi hi
By (3.7) this contradicts the coercivity assumption (1.2) and ends the proof of our claim.
Step 2. Let us fix R > 0 and € > 0. We want to prove that there exists § > 0 such that
V¢ e B(x,d), Yue B(0O,R), L(&u)> L(z,u) —e. (3.9)

We start by observing that the function L(z, -) is continuous, since it is convex and finite valued. Thus for every
v € B(0, R) there exists p; = p1(v,e) > 0 such that
€

Vue B(’U,pl), L(:L‘,U) 2 L(:L',’u,) - 5

As L is lower semicontinuous, for every v € B(0, R) there exists p2 = pa(v,€) > 0 such that

VEEB(w.p2), Yu€Bipa), LEu) > Liz,v) -5
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Putting r = r(v,e) = min{p; (v, €), p2(v, €)}, it follows that
V¢ e B(z,r), Yue B(v,r), L(&u)> L(x,u) —e.

By compactness there exists a finite set {v1, ... ,v;} contained in B(0, R) such that B(0, R) C B(vy,r1)U---U
B(vg, i), where r; = r(v;,e). It is then clear that (3.9) is satisfied with 6 = min{ry,... , 7%}

Step 3. Consider now a sequence h; — 0+ and u € R™ such that (3.3) holds. By (3.6) we have

—00

1 [
DyV(t,2)(—1,u) < —1imsuph—i/0 L(y(s),/ ())ds. (3.10)

From (3.6) and (3.8) we obtain

hi
lim sup 1 /0 L(y(s),y'(s))ds < pr — (pa, u)-

1—00 i

By (1.2) this implies that there exists a constant C' > 0 such that
I
WGN,F/)GWGWBSG (3.11)
i Jo
Let us fix R > 0 and € > 0. By (3.9) for 4 large enough we have
L(y(s),y'(s)) = L(z,y'(s)) — € (3.12)
for every s € [0, h;] such that |y'(s)| < R. For every i let
A= {8 € [Oahl] : |y/(8)| < R}v B; = {8 € [Oahl] : |y/(s)| 2 R}v
and let 0(R) = min{O(v) : |[v| > R}. Then

1 C
B 5 / O/ (9)ds < gozh

where | - | denotes the Lebesgue measure. Consequently |A4;| > 7(R) h;, where

T(R)—<1rcl;)>al as R — +oo.

By (3.12) we have

1 [l ) ,
hT—/O L(y(s), y'(s))ds > W /A L(z,y(s))ds — ¢,

and by Jensen’s inequality we obtain

h;
L / L(y(s),y/())ds > 7(R) Lz, us) — <, (3.13)
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where u; = |A4;]7! fA s)ds. For every v € R™ let w(v) = |L(x,u+v) — L(x,u)|. Since L(x,-) is continuous at
u, the function w is contmuous at 0 and w(0) = 0. From (3.13) we have

—/ (s))ds > 7(R) L(x,u) —w(u; —u) — €. (3.14)

In order to estimate |u; — u|, we notice that

1
lu; — ul < / sf—/ s)ds| + €4,
|Ail Ja,
where
hi) —
€z=’y( ) x—u —0 as 71— ©
¥
Therefore
< o [ Wl (=) [ s+ (3.15
uzu_|Ai| Biyss |[Asl hi) Jo yisas e '
Let us define
O(v)
R) = .
=

By (1.2) ¢(R) — +o0 as R — 400, and there exists a constant « > 0 such that ©(v) > |v| — « for every v € R™.
From (3.15) we obtain

lu; —u| < <T(R)C:(R)+ ) / Oy dera(%l)Jrei
SR (C”)(@l)*&

Since 7(R) — 1 and ((R) — +00 as R — 400, we have

lui —u| < o(R) + ¢,
where o(R) — 0 as R — +o0o. Therefore we deduce from (3.10) and (3.14) that
DyV(t,z)(—1,u) < —7(R)L(z,u) + w + ¢,
for every R > 0 and € > 0. Taking the limit as R — oo and € — 0+ we obtain (3.4).

Step 4. Let us prove (3.5). Pick (pt,p.) € -V (t,z) and u satisfying (3.3). From (2.4) and (3.4) we get
pt + (—=pg,u) — L(x,u) > 0. The conclusion follows from the definition (1.5) of H. O

Proposition 3.3. Assume that L is locally bounded and let (to,x9) € R} x R™. Then there exist r > 0 and
0 > 0 such that for all (t,z) € B((to,z0),d) every minimizer y(-;t,x) of (3.1) is r—Lipschitz.
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Proof. According to [2] (Th. 4.1) for every minimizer y(-) := y(-;¢,x) of (3.1) there exists k(¢,x) such that for
some p(s) € duL(y(s),y'(s))

(p(5),y'(s)) = L(y(s), 9/ (s)) = k(t,z) for a.e. s € [0,1].

On the other hand, since L is locally bounded, for some M; > 0 and for all (¢, x) sufficiently close to (o, o)

t
/ L(y(S,t,l’),y,(S,t,ZL’))dS S Ml'
0

This and coercivity assumption (1.2) imply that y'(; ¢, x) are equiintegrable and therefore y(-; ¢, z) is uniformly
bounded in L for (¢,x) near (tg,zg). Furthermore, there exists R > 0 such that for all (¢, z) sufficiently close
to (to, o) the sets

A(t,z) :=={s € [0,t] : |/ (s;t,2)| < R}

have positive measure. Since L is locally bounded,

sup  sup L(y(s;t,z),u) < My < o0
s€[0,t] ueB(0,2R)

for all (t,z) sufficiently close to (to,x¢). This implies that for some M3 < +o00 L(y(s;t,x),-) is Ms—Lipschitz

on B(0, R) for (t,z) near (to,xo) (see, e.g. [6], proof of Th. 2.1). Hence for almost every s € A(¢,z) we have
[(p(s),y'(s))| < M3R, which implies

|]€(t,$)| < M2 + MgR.

Consequently, k(t,z) is bounded in a neighborhood of (tg,xo). By [2] (proof of Th. 4.2), y(+;¢,x) are Lipschitz
with the same Lipschitz constant whenever (¢, z) is sufficiently close to (to,xo). O

Corollary 3.4. If L is locally bounded, then V is locally Lipschitz on R% x R™.

Proof. Fix (tg,x9) € R} x R™ C dom(V). By Proposition 3.3, there exist r > 0 and ¢ > 0 such that for all
(t,x) € B((to,x0),d) every minimizer y(-; ¢, z) of (3.1) is r—Lipschitz. We may assume that 56 < to. Let (¢t1,21)
and (t2,x2) be two distinct points of B((tg,x0),d), let hy = |t1 — to| + |x1 — 22|, and s1 = hy — t1 + t2. Let
u1 € R™ be such that y(s1;te,x2) = 1 + hius. Then 0 < hy < 1, 0 < 51 < 2hg, and

ly(s1;t2, x2) — @2 n |ze — 1]

< <2r+1. 3.16
| < P L (3.10)
Let y1: [0, 1] — R™ be the function defined by
1 + suq if 0 <s < hy,

yi(s) =
y(S—tl +t2;t2,$2) if hy <s<t.
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Then

Vit ) < / " L(n(s), 44 (9))ds + o (tr)) = / L+ sur, un)ds

ta
+ / Ly(sita, 22), y' (5 ta 22))ds + o(y(ta; t2, 72)).

S1

As sy =hy —t; +t2 >0 and L > 0, we obtain

h1
V(t1,$1) < / L(.Z‘l + sul,ul)ds + V(tQ,Ig).
0

Since L is locally bounded, it follows from (3.16) that there exists a constant M, depending only on L, tg, o,
6, and r, such that

V(t1,$1) — V(t2,$2) < Mh, = M(ltl — t2| + |.Z‘1 — .Z‘2|)

Exchanging the roles of (t1,x1) and (t2,22) we obtain that V' in M —Lipschitz on B((to, xg), 9). O

When L is discontinuous, different contingent inequalities have to be introduced, which involve the function
L*(x,u) defined by

L (w,u)

lim sup Ling {/0 L(y(s),y'(s))ds : y(—h) = x — hu, y(0) = :E}

h—0+ h —h

— limsup ~ inf {/0 L(y(s), —y/(s))ds : y(0) = 2, y(h) = = — hu} - (3.17)

h—o+ N

Remark 3.5. The function L™ (x,u) was introduced in [1]. In that paper it was shown that, if for some positive
constants D, d and p > 1 we have

V(z,u) € R* x R", djul’ < L(z,u) < D(1 + |[ulP),

then Lt (z,-) is continuous for every z € R™ and convex for almost every x € R™.
Clearly for all u the function L™ (-, u) is smaller than or equal to the upper semicontinuous envelope of L(-, u).

Proposition 3.6. If L is locally bounded, then L™ (z,u) > L(z,u) for all (x,u) € R"xR"™. Moreover, if vy, — u
as h — 0+, then

S D / . _ _
Lt (x,u) = hg%lip 7 inf {/h L(y(s),y'(s))ds : y(—h) =x — hvy, y(0) = SE} :

In particular LT = L when L is continuous.
Proof. Let us fix (z,u) and vy, as in the statement of the proposition, and let L(z,u) be the right hand side of

the formula to be proved. We want to show that L(z,u) < LT (z,u). For every h > 0 let &5, = |vs, — u| and let
yp be a minimizer of the problem

inf {/ L(y(s), y'(s))ds : y(—=(1 —en)h) =2 — (1 — ep)hu, y(0) = x} :

—(1—E;L)h
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For all s € [—h,—(1 —ep)h] set

m(s) =2 = (1= enhu-+ (5 + (1 — ey 2 =20,

Then yp(—h) = x — hvy. Since (v, — (1 — ep)u)/ep is bounded, we deduce that for some M > 0 and all h > 0,
—(1—ep)h

0 0
| rweahenas< [ L)+ [ Mds.

—h —(1—en)h —h

Dividing by h and taking the upper limit when h — 0+ we get L(z,u) < L™ (x,u). The opposite inequality can
be proved in the same way.
To prove that Lt (z,u) > L(z,u), for every h > 0 let gy, be a minimizer of the problem

—h

we { [ " Ly() v/ (s))ds : y(—h) = 2 — hu, (0) = o}

Observe that L*(z,u) is finite, because L is locally bounded. By [2] there exist kj such that for some pp(s) €
AuL(yn(s), vy (s))

(Pn(s),yn(s)) — L(yn(s), yn(s)) = kn.
We set yp(s) = yn(—h) =  — hu for s < —h. Then for some M >0
0
[ 1. )as < o

Arguing as in the proof of Proposition 3.3, we deduce that the sequence kj, is bounded. By [2] (proof of Th. 4.2)
the sequence yj, is bounded in L.
Let € > 0. Since L is lower semicontinuous and continuous in the second variable, for all h small enough

L(yn(s),yn(s)) = L(x,yp(s)) —¢ ae.in [=h,0]
(see Step 2 in the proof of Prop. 3.2). Integrating and using Jensen’s inequality we get

0 0
%/_h L(yn(s), yn(s))ds > %/_hL(x,y;(s))ds o> () —e.

Taking the upper limit when h — 0+ and ¢ — 0+ we obtain Lt (z,u) > L(z,u).
If L is continuous, we have also LT < L by Remark 3.5, hence LT = L. O

We generalize now a result obtained in [1] under some additional growth conditions.

Proposition 3.7. Assume that L is locally bounded. Let y: [0,T] — R™ be a Lipschitz function. Then
Ly(t),y/ (1)) = L* (y(t), y' (1)) for almost every t € [0,T].

Proof. We already know that LT > L. To prove the opposite inequality, we fix a function y as in the statement of
the proposition. Since L is locally bounded, the function ¢ +— (t) := fot L(y(s),y'(s))ds is absolutely continuous.
Let t € [0, T] be such that both ¢’ (¢) and y'(¢) do exist and ¢’'(t) = L(y(t),y'(¢)). Since vy, = (y(t) —y(t—h))/h
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converges to y'(t) as h — 0+, from Proposition 3.6 we obtain

~ h—0+

LH(0./0) < Jim 5 [ D)5/ (6)ds = 0'(0) = L0,/ 1)
which concludes the proof. O

4. THE HAMILTON-JACOBI EQUATION

In this section we suppose that L is continuous and we consider three different notions of generalized solutions
of the Hamilton-Jacobi equation (1.4). In Theorem 4.1 we prove that the value function V' defined by (3.1) is
the unique lower semicontinuous solution of the Hamilton-Jacobi equation (1.4) in a suitable generalized sense,
expressed in terms of contingent inequalities. Then we restrict our attention to locally Lipschitz solutions, and
we look for uniqueness results for weaker (and more usual) notions of solutions. In Theorem 4.5 we prove that V'
is the unique locally Lipschitz function which satisfies the Hamilton-Jacobi equation in the following generalized
sense:

v (t,ﬂ?) € Ri X an v (ptapaz) € afv(ta:wa Y43 + H(LL', *pr) =0.

Finally, in Theorem 4.6, we prove that V is the unique locally Lipschitz viscosity solution of (1.4).

Theorem 4.1. Assume that L is continuous. Then V is lower semicontinuous on Ry x R™ and solves the
Hamilton-Jacobi equation (1.4) in the following sense:

YV (t,z) € dom(V), t >0, Ju e R”, DiV(t,z)(—1,u) < —L(z,u), (4.1)

YV (t,z) € dom(V), Vu e R*, D V(t,z)(1,—u) < L(z,u). (4.2)

Let W: Ry xR™ — Ry U{+00} be a lower semicontinuous function which satisfies the initial condition W (0,-) =
w. If W is a supersolution of the Hamilton-Jacobi equation (1.4), in the sense that

V(t,z) € dom(W), t >0, 3u e R", DiW(t x)(—1,u) < —L(z,u), (4.3)
then W >V on Ry x R™. If W is a subsolution of the Hamilton-Jacobi equation (1.4), in the sense that
Y (t,z) € dom(W), Yu e R", D W(t,x)(1,—u) < L(x,u), (4.4)
then W <V on Ry x R”™.

Therefore V' is the unique non negative lower semicontinuous function which satisfies the initial condition
V(0,-) = ¢ and solves the Hamilton-Jacobi equation (1.4) in the sense of (4.1) and (4.2).

Proof. The lower semicontinuity of V' is proved in Proposition 3.1. Condition (4.1) follows from Proposition 3.2.
Let us prove (4.2). Fix (t,x) € dom(V') and v € R™. Observe that for all h > 0 and v € R” we have

h
V(t+ h,z—hv) = V(tx) < / L(z — sv,v)ds.
0

Dividing by h and taking the upper limit when A — 0+ and v — u we obtain (4.2).
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Let W be as in the statement of the theorem. Assume that W is a supersolution, i.e., W satisfies (4.3). Let
(t,x) € dom(W), t > 0, and € > 0. By (2.2) and (4.3) there exist h; — 0+ and u; — u such that

Wt — hi,x+ hiu;) < W(t,x) — h;L(x,u) + €h;.

Since L is continuous, for all sufficiently large 7 we have
hi
Wt — hi,x+ hju;) + / L(z + su;,u;)ds < W(t, z) + 2¢h;.
0
Consider the set A of all pairs (o, y) € ]0,t] x WH1(0,0;R™) such that
W0) =2 & Wit=oy@) + [ Liy(s).y/(5))ds < W(t,) + 200
0

The set A is nonempty by the first part of the proof. We introduce the following partial order on A: we write
(0,y) < (7,2) if 0 <7 and y is the restriction of z to [0, o].

We claim that for every totally ordered subset B of A there exists (7,z) € A such that (o,y) < (7,2) for
every (o,y) € B. Indeed let

T= sup o
(o,y)eB

and consider a sequence (0;,y;) € B with 0; — 7. Define z: [0, 7[ — R"™ by setting z(s) = y;(s) whenever s < o;.
As B is totally ordered, the function z is well defined and, if (o,y) € B with o < 7, then y coincides with the
restriction of z to [0, o].

Since W > 0 we deduce that for some ¢ and for all ¢

Liw@w@WSa

Set y;(s) = y;(0;) for all s € Joy, 7]. Since L satisfies the coercivity assumption (1.2), y; are equiintegrable on
[0,7]. Consequently, y; are equicontinuous on [0,7]. So z can be extended by continuity at 7, z belongs to
W10, 7;R") and (7, 2) belongs to A (recall that W is lower semicontinuous). It is clear from the construction
that (o,y) < (7, 2) for every (o,y) € B.

By Zorn’s lemma there exists a maximal element (o,y) € A. We claim that 0 = ¢. Indeed, if not, then acting
as at the beginning of the proof, we construct (7,z) € A with 0 < 7 < ¢ and (0,y) < (7, z), which contradicts
the maximality. So

vw@§W@mm+ALM$wmwsww@+m.

The number & > 0 being arbitrary, we conclude that V(z,t) < W(x,t).

Suppose now that W is a subsolution, i.e., W satisfies (4.4). Let us fix t > 0 and = € R”, and let y be a
minimizer of (3.1). Since L is continuous (1.3) holds true. Thus 3’ € L>(0,¢;R™) by [2]. Consider a sequence
of continuous functions u;: [0,t] — R™ which is bounded in L*°(0,¢;R™) and converges to 3’ almost everywhere
in [0, 1], and define

Then y; converges to y uniformly in [0,¢]. Fix ¢ and set 1(s) = W (s,y;(t — s)) for 0 < s < t. By (4.4) for every
s € dom(%)), with s < ¢, we have

Diyp(s)(1) < L(yi(t — ), ui(t — s)). (4.5)
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Consider the closed set
K = 5171(1/)) U ([tv +OO[ X R)a
and the system

(o/(s5), 2'(s)) = (L, L(yi(t — s),us(t — ))),
(4.6)

It has the unique solution

(als) 2(s)) = ( e+ [ Lyt — 7wt~ r))dr) . (47)

According to (2.3), Theorem 2.3, and (4.5), this solution is viable in K, i.e., for all s € [0,¢], (a(s),z(s)) € K.
Thus for all s <t

W (s, it — 5)) < olu(t)) + / Ly (), ws (7)) dr. (48)

Since L is continuous and W is lower semicontinuous, from the Lebesgue Theorem we obtain

Wita) < o(y(t) + / Liy(r). ¢/ (7))dr, (4.9)

which gives W(t,z) < V(¢,z). O

Remark 4.2. In the previous theorem, the comparison result for subsolutions remains true, if we assume that
(4.4) holds only for ¢ > 0, provided that W satisfies also condition (4.20) of the next theorem. In this case (4.5)
holds only for s > 0, but we can modify the proof in the following way. We fix t; — 0+ and x; — y(t) such
that W (t;, ;) — ¢(y(t)), and define

t—t;
yi(s) = x; — / w;(7)dr,

for 0 < s <t —t; Consequently, 1(s) is defined only for ¢; < s < ¢, and (4.5) holds only for ¢; < s < t. Then
we replace 0 by ¢; and ¢(y(t)) by W (t;, z;) in (4.6-4.8), and we obtain (4.9) as before.

Remark 4.3. The following example shows that we can not remove the assumption W > 0 in Theorem 4.1
even if L does not depend on z. Let n =1, L(z,u) = 3|u[?, ¢(z) = 0. Then V(t,z) =0 and H(z,p) = [p[*.
Let us consider the lower semicontinuous function W : Ry x R™ — R defined by

0 if te < 1,
W(t,l’) - { —(tl‘ _ 1)1/2 — 1‘3 — xt_Q if tz > 1.

By direct computation one checks that for tx # 1 the function W is differentiable and
1
Wi(t,z) + H(z, —W,(t,z)) = Wy(t,z) + §|Wx(t,x)|2 >0,

which implies that

JueR", DiW(t,x)(—1,u) < —L(x,u). (4.10)
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On the other hand for ¢tz = 1 we have
Vou>1/t% DWW (t,z)(—1,u) = —oo,

which implies (4.10) also in this case. Therefore W satisfies (4.3), but W (t,z) < V (¢, z) for tz > 1.

The following proposition shows the equivalence between the notion of subsolution considered in the previous
theorem and a notion defined by using subdifferentials.

Proposition 4.4. Assume that L is continuous. Let W: Ry x R"™ — R U {400} be a lower semicontinuous
function. Then the following conditions are equivalent:

Y (t,z) € dom(W), Yu e R", D W(t,x)(1,—u) < L(x,u); (4.11)
Y (t,z) € dom(W), Yu e R", D:W(t,x)(1, —u) < L(x,u); (4.12)
V(t,z) € Ry x R™, V (pt,ps) € O-W(t,x), pr + H(x,—p,) <0. (4.13)

The equivalence remains true if dom(W) is replaced by dom(W) N (R x R™) in (4.11) and (4.12) and Ry x R™
is replaced by R x R™ in (4.13).

Proof. 1t is clear that (4.11) implies (4.12). Suppose that W satisfies (4.12). Then (4.13) follows from (2.4) and
from the definition (1.5) of H.
Conversely, suppose that W satisfies (4.13). We claim that for all (¢,z) € dom(WW)
VueR" (1,—u, L(z,u)) € €0 Tepiow) (L, x, W(t, x)). (4.14)
To prove this fact, let us fix u € R™. Then
v (ptapaz) € a*W(tvx)v Pt + <*pz; u> - L(:L'a u) <0 (415)

We want to prove that

v (pt7p;87q) € [Tgpi(W)(t7$7 W(t,l'))} - , Dt + <_p327u> + qL(JI,’U/) < 0. (416)

When ¢ < 0 this inequality follows from (2.1) and (4.15). By Lemma 2.2, if (0,0, 0) # (p¢, pz,0) € [Tepiw) (£, 2,
W (t,z))]~, then for some (t;,z;) — (t,z) and (pi,pl,q:) € [Tgpi(w) (ti,xi,W(ti,xi))]f, with ¢; < 0, we have
(Pt Pys 4i) = (Pt, P2, 0). So

pi+ <—pfv,u> + qiL(z;,u) <0.

Taking the limit we get p; + (—p., u) < 0, which concludes the proof of (4.16).
By the separation theorem (4.14) follows from (4.16). Thus for all (¢,z,7) € Epi(W)

(1a —Uu, L(LL', u)) €co TSp'L'(W) (ta z, T)'
From Theorem 2.1 and continuity of L we deduce that for all (¢, z) € dom(W),

(17 —u, L(ﬂf, u)) € Cf}pi(W) (ta z, W(ta :L'))
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Fix € > 0. Then it is not difficult to check that

VueR", (1,—u,L(z,u)+e) € Int (Cepiw) (t, 2, W(t,2))) .
By [8] (Prop. 13, p. 425) this yields

W(t+ h,x — hv) — W(t,z)

lim sup < L(z,u) +e. (4.17)
h—0+,v—u h
As € > 0 is arbitrary, we obtain (4.11). O

We recall that for a locally Lipschitz function ¢: R™ — R the contingent derivatives coincides with the Dini
derivatives:
(@ + hu) — o(x)

n _ N e T P
VueR" Dyp(x)(u) =d_p(z;u) = I}LIE(I)I}; 0 < +o0.

ha) —
VueR", Djo(z)(u)=die(x;u) :=limsup pla + hu) — o) < +o0.

h—0+ h

By (2.3) this implies that

(,0) € [Tepi(p)(z, 0(x))] = p=0. (4.18)

Theorem 4.5. Assume that L is continuous. Then V' is locally Lipschitz on R x R™ and solves the Hamilton-
Jacobi equation (1.4) in the following sense:

V(t,x) e RL X R", Y (py,pa) € 0-V(t,x), pr+ H(x,—ps)=0. (4.19)
Let W: Ry x R™ — Ry be a locally Lipschitz function which satisfies the initial condition

VazeR", . liminf W(h,y) = (). (4.20)

=0+, y—x
If W is a supersolution of the Hamilton-Jacobi equation (1.4), in the sense that
V(t,x) e R xR™, V (ps,pe) € O_W(t,x), pi+ H(x,—p,) >0, (4.21)
then W >V on RY x R". If W is a subsolution of the Hamilton-Jacobi equation (1.4), in the sense that
V(t,z) e R xR", Y (ps,pe) € 0O-W(t,x), ps + H(x,—pz) <0, (4.22)

then W <V on R} x R™.
Therefore the restriction of V to R x R™ is the unique non negative locally Lipschitz function which satisfies
the initial condition (4.20) and solves the Hamilton-Jacobi equation (1.4) in the sense of (4.19).

Proof. The fact that V' is locally Lipschitz on R* x R™ is proved in Corollary 3.4. Property (4.19) follows from
Theorem 4.1. Indeed (4.1) and (2.4), together with the definition (1.5) of H, imply that

v (t,ﬂ?) € RJr X an v (ptapaz) € 87V(t,1'), bt + H(ﬂf, *pr) Z 0;
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the opposite inequality follows from (4.2) and Proposition 4.4. The initial condition (4.20) for V' is proved in
Proposition 3.1.

Let W be as in the statement of the theorem. Assume that W is a viscosity supersolution, i.e., W satisfies
(4.21). Define
G(z) ={(-1,u,—L(xz,u) —p) : p>0, u € R"},

and fix ¢ > 0 and z € R™. Since W is Lipschitz around (¢,z), 0_W is locally bounded. By the coercivity
assumption (1.2) there exist R > 0 and ¢ > 0 such that

V (s,2) € B((t,x),8), ¥V (pt,ps) € O-W(s,2), V|u] > R,pt + (—ps,u) — L(z,u) < 0.
This (4.21), and the separation theorem imply that for every (s,z) € B((¢,x),d)
G(2) N ({=1} x B(0, R) x [=m, 0]) N (@0 Tepi(w) (s, 2, W(s, 2))) # 0,

where m = max{L(z,u) : (z,u) € B(z,6) x B(0,R)}. The above holds true also with W (s, z) replaced by any
r > W(s,z). From Theorem 2.3 we obtain

G(z) N ({1} x B(0,R) x [-m,0]) N (Tgpi(w) (t,x,W(t,x))) # 0,
which is equivalent to
Ju e B(0,R), DiW(t,z)(—1,u) < —L(z,u).

From Theorem 4.1 we deduce that W >V on R} x R™.
If W is a subsolution, i.e., W satisfies (4.22), then W <V on R} x R™ by Theorem 4.1 and Remark 4.2. [

Theorem 4.6. Assume that L is continuous. Then V is locally Lipschitz on R x R™ and solves the Hamilton-
Jacobi equation (1.4) in the viscosity sense, i.e.,

V(t,z) €e R xR", V (ps,pe) € 0-V(t,x), pi+ H(x,—ps) >0, (4.23)

V(t,z) € R xR", V (pt,pe) € 04V (L, ), pi+ H(x,—pz) <O0. (4.24)

Let W: R% x R™ — Ry be a locally Lipschitz function which satisfies the initial condition (4.20). If W is a
viscosity supersolution of the Hamilton-Jacobi equation (1.4), i.e.,

V(t,z) e Ry xR", Y (ps,pe) € 0O-W(t,x), ps + H(x,—pz) >0, (4.25)
then W >V on R% x R™. If W is a viscosity subsolution of the Hamilton-Jacobi equation (1.4), i.e.,

V(t,x) e R xR™, V (pi,ps) € 04 W (t, ), p+ H(x,—p,) <0, (4.26)
then W <V on R} x R".

Therefore the restriction of V to R} x R™ is the unique non negative locally Lipschitz viscosity solution of
the Hamilton-Jacobi equation (1.4) which satisfies the initial condition (4.20).
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Proof. Let us prove (4.24). Fix (t,z) € dom(V), t > 0, and u € R™. Observe that for all small » > 0 we have

h
V(t,z) <V(t—h,z+ hu) + / L(x + su,u)ds,
0
hence
h
V(t—h,z+hu) —V(t,z) > f/ L(z + su,u)ds.

0

Dividing by h and taking the upper limit when h — 04 we obtain
Dlv(ta :L')(i]-v u) > *L(l‘, u)a
which implies (4.24) by (2.5) and by the definition (1.5) of H. For the other properties of V' see Theorem 4.5.
Let W be as in the statement of the theorem. If W is a viscosity supersolution, i.e., W satisfies (4.25), then
W >V on R} x R" by Theorem 4.5.

Assume now that W is a viscosity subsolution, i.e., W satisfies (4.26). Properties (2.1) and (4.18) imply
that, for all t > 0 and = € R™,

[Té'pi(—W) (ta Z, 7W(ta :L'))] = U A (78+W(t7 iL'), *1) .

A>0
Using the separation theorem, from (4.26) we obtain

Vue Rn) (_17ua L(I,U)) €co Tgpi(7W) (t,l‘, —W(t,l‘))

The above holds true also with —W (¢, x) replaced by any r > —W (¢, z). So, by Theorem 2.1, for all ¢ > 0 and
xz eR”?,

Vue Rn7 (_17u7 L($7u)) € Tgpi(7W) (t7$7 _W(ta l‘))a
and therefore by (2.3) and (2.4)
VueR" D W(tz)(—1,u) > —L(z,u).

Fix t > 0,2 € R™ and let y be a solution to (3.1). By [2] it is Lipschitz. Consider (¢;,z;) — (0+,y(t)) such that
lim W(ts, @) = p(y(t)). Set

yi(s) = y(s) +m; —y(t —t;).

The function 9 (s) := W (t — s,y;(s)) is locally Lipschitz on [0,¢[. Fix 0 < s < ¢ such that ¢'(s) and y'(s) do
exist. Using the fact that W is locally Lipschitz we get

P'(s) = Dy W(t —s,i(5)(=1,5/(s) = —L(yi(s), yi(s))-

Consequently for every 0 < s < t

W(t = s,9i(s)) = W(t,5:(0)) = ¢(s) —(0) > — /Os L(yi(7), yi(7))dr,
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and thus
t
Wi(tsan) + [ LOur). o/ () = W(t,3:(0))
0
Passing to the limit when ¢ — oo and using continuity of L we deduce that W (t,z) < V (¢, z). O

5. THE CASE OF A DISCONTINUOUS LAGRANGIAN

In this section we do not assume that L is continuous. We can still prove (Th. 5.1) that the value function V'
defined by (3.1) is the unique non negative lower semicontinuous solution of the Hamilton-Jacobi equation (1.4),
but now we have to consider a weaker notion of generalized solution, which involves a contingent inequality for
the function LT introduced in (3.17). To prove uniqueness in the smaller class of locally Lipschitz functions we
can use an even weaker notion of solution, where the contingent inequality (5.1) for supersolutions is replaced
by a viscosity inequality (Th. 5.5).

Theorem 5.1. Assume that L is locally bounded. Then V is lower semicontinuous on Ry x R™ and solves the
Hamilton-Jacobi equation (1.4) in the following sense:

YV (t,z) € dom(V), t >0, 3uecR”, DiV(t,z)(—1,u) < —L(z,u), (5.1)

V (t,z) € dom(V), Vu € R", D V(t,z)(1,—u) < LT (z,u). (5.2)

Let W: Ry xR"™ — Ry U{400} be a lower semicontinuous function which satisfies the initial condition W (0,-) =
. If W is a supersolution of the Hamilton-Jacobi equation (1.4), in the sense that

YV (t,z) € dom(W), t >0, JueR", DW(tx)(—1,u) < —L(x,u), (5.3)
then W >V on Ry x R™. If W is a subsolution of the Hamilton-Jacobi equation (1.4), in the sense that
V (t,z) € dom(W), Yu e R", D W(tz)(1,—u) <L (z,u), (5.4)
then W <V on Ry x R™.

Therefore V is the unique non negative lower semicontinuous function which satisfies the initial condition
V(0,:) = ¢ and solves the Hamilton-Jacobi equation (1.4) in the sense of (5.1) and (5.2).

To prove the theorem, we need the following approximation lemma:

Lemma 5.2. There exists a sequence of continuous functions Li: R™ x R™ — R, converging pointwise to L,
such that, for all k, Ly(z,-) is convex, Ly < Lyt < L, and

Ve eR" VueR" Li(x,u)>0(u). (5.5)

For every k let Vj, be the value function of problem (3.1) with L replaced by Ly.. Then Vi, converge to V' pointwise.

Proof. The proof of the existence of a sequence Ly, with the required properties can be found in [12] (Lem. 2.2.3).
It is clear that the sequence Vj is nondecreasing, so it is pointwise convergent, and that V; < V. We want to
prove that V' < limy V. Let us fix (¢,2) in Ry x R™ such that

lim Vi (z,t) < 4o0. (5.6)
k—o0
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Let yr be a solution to the problem

we { | Luw(s)(5)ds + o(u(t)) : u(0) = o}

We deduce from (5.6) and from the coercivity assumption (1.2) that yj are equiintegrable. Hence y; are
equicontinuous. Taking a subsequence and keeping the same notations we may assume that y; converges
uniformly to some y and y}, converges weakly in L'(0,¢;R™) to y'. Fix i. Since for every k > i we have

o(yr(t)) +/0 Li(yx(s), yi(s))ds < o(yx(t)) +/0 Li(yx(s), yi(s))ds = Vi(t, ),

taking the limit when k& — oo we get

)+ [ Lyl (9)ds < lim Vi(t.) < Vit.0)

Taking the limit when 7 — oo and using Fatou’s lemma we deduce that

Vi) < pu(®) + [ Lly(s)y/(s)ds < Jim Vilt,a) < Vit.0)

Thus Vj, converges pointwise to V. O

Proof of Theorem 5.1. The lower semicontinuity of V' is proved in Proposition 3.1. Condition (5.1) follows from
Proposition 3.2. Let us prove (5.2). Fix (¢,z) € dom(V) and u € R™. By Proposition 3.6 we have

, Ll : . _ _
LT (z,u) = h;?i,%lip 7 inf {/h L(y(s),y'(s))ds : y(=h) = = — hv, y(0) = x} :

v—Uu

Since for every absolutely continuous function y satisfying y(—h) =  — hv and y(0) = = we have

0

V(t+h,z—hv) <V(tz)+ [h L(y(s),y'(s))ds,

we deduce that

0

V(t+hya —ho) = V(i 2) ginf{/

L(y(s). 5/ (s))ds < y(0) = . y(—h) = = — hv} -
“h

Dividing by h and taking the upper limit as h — 0+ and v — u, we obtain (5.2).

Let W be as in the statement of the theorem. Assume that W is a supersolution, in the sense that (5.3)
is satisfied. Let Ly and Vi be the continuous Lagrangians and the corresponding value functions given by
Lemma 5.2. As L < L, the function W is a supersolution for the problem relative to the continuous Lagrangian
Ly. Therefore W > Vi, on Ry x R™ by Theorem 4.1. Since Vj converges to V' pointwise, we conclude that
W >V on Ry x R™.

Assume now that W is a subsolution, i.e., W satisfies (5.4). Fix ¢t > 0, € R™ and let y be a minimizer
of (3.1). Tt is Lipschitz continuous by [2]. Set ¢(s) = W (s, y(t — s)). Thus for almost all s € [0, ¢],

Dyp(s)(1) < DyW (s,y(t — 5))(1, =y (t — 5)) < L (y(t — 5),y'(t — 9)). (5.7)
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By Proposition 3.7 we have
LT (y(t — ),y (t —s)) = L(y(t — s5),y'(t — s)) a.e. in [0,¢]. (5.8)

Since y is Lipschitz and L is locally bounded, the same argument used for (5.7) implies that there exists a
constant M such that

Vse0.t], Dy(s)(1) < M, (5.9)
Define the closed set-valued map s ~~ P(s) by
P(s)=W(s,y(t—s))+Ry, Vse[0,t] & P(s)=R, Vs>t

Using (5.9, 2.3), and Theorem 2.3, we deduce that for every sg € [0,t] and for every zp € P(sg) there exists
an M-Lipschitz function z: [sg,t] — R™ such that z(sg) = zo and z(s) € P(s) for every s € [so,t]. This yields
that P is left absolutely continuous on [0,t], i.e., for any £ > 0 and for any compact subset K C R™, there
exists 6 > 0 such that for any subdivision 0 < t; < 7 < ... t, < 7, < t with )", (7, —t;) < 6 we have

> h(P(t;) N K, P(1;)) < €, where h is the Hausdorff semidistance: h(A, B) := sup d(a, B).
a€ A
Consider the viability problem

y(t)), (5.10)

According to the measurable viability theorem ([22], Th. 4.2) it has a (viable) solution by (5.7) and (5.8). But
this solution is given by

Thus

and W <V on Ry x R”. O

The proof shows that the comparison result for supersolutions in Theorem 5.1 remains true even if we drop
the assumption that L is locally bounded. Therefore Proposition 3.2 and Theorem 5.1 imply the following
corollary.

Corollary 5.3. Assume that L satisfies (1.3). Then V s the smallest non negative lower semicontinuous
function satisfying the initial condition V(0,-) = ¢ and the contingent inequality (5.3).

Remark 5.4. In Theorem 5.1 the comparison result for subsolutions remains true, if we assume only that (5.4)
holds for ¢ > 0, provided that W satisfies condition (5.13) of the next theorem. In this case (5.9) holds only for
s > 0, but, to obtain the result, it is enough to replace 0 by h > 0 and ¢(y(¢)) by W(h,y(t — h)) in (5.10).

We consider now the uniqueness in the class of locally Lipschitz solutions.

Theorem 5.5. Assume that L is locally bounded. Then V is locally Lipschitz on R} x R™ and solves the
Hamilton-Jacobi equation (1.4) in the following sense:

v (t,l’) € Ri X Rna v (ptapz) € 8,V(t,ac), Dt + H(LL', *pr) 2 07 (511>
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V(t,z) e Ry xR", YVueR", D\V(tz)(l,—u) <Lt (z,u). (5.12)
Let W: R x R™ = Ry be a locally Lipschitz function which satisfies the initial condition (4.20) together with

VeeR" VA>0, lim  W(h,y) = p(z). (5.13)
h—0+, y—x
ly—a[<Ah

If W is a supersolution of the Hamilton-Jacobi equation (1.4), in the sense that
V(t,z) e R xR", Y (ps,pe) € 0-W(t,x), ps + H(x,—pz) >0, (5.14)
then W >V on R% x R™. If W is a subsolution of the Hamilton-Jacobi equation (1.4), in the sense that
V(t,z) ERL xR", VueR", D W(tz)(l,—u) <L (z,u), (5.15)

then W <V on R} x R™.

Therefore the restriction of V' to Ry x R™ is the unique non negative locally Lipschitz function which satisfies
the initial conditions (4.20) and (5.13) and solves the Hamilton-Jacobi equation (1.4) in the sense of (5.11)
and (5.12).

Proof. The fact that V' is locally Lipschitz on R x R™ is proved in Corollary 3.4. Conditions (4.20) and (5.13)
for V follow from Proposition 3.1. Condition (5.11) is proved in Proposition 3.2, while (5.12) follows from
Theorem 5.1.

Let W be as in the statement of the theorem. If W is a supersolution, i.e., W satisfies (5.14), then we can
prove that W > V| arguing as in the proof of Theorem 4.5 (with Th. 4.1 replaced by Th. 5.1). If W is a
subsolution, i.e., W satisfies (5.15), then W < V by Theorem 5.1 and Remark 5.4. O
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