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Abstract. The degenerate parabolic Cauchy problem is considered. A functional argument
in the equation is of the Hale type. As a limit of piecewise classical solutions we obtain
a viscosity solution of the main problem. Presented method is an adaptation of Tonelli’s
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1. INTRODUCTION

In this paper we study the Cauchy problem for parabolic differential-functional equa-
tions. The model presented covers retarded and deviated arguments at the unknown
function. The proof of the existence theorem is based on the following observation: by
introducing an additional constant delay o under an unknown function in the equation
we can reduce our problem to the problem of solving a finite number of nonfunctional
equations with given initial dates. Next by letting @ — 0 we obtain a viscosity so-
lution of the main problem. This idea comes from L. Tonelli, who introduced it in
order to solve a Volterra integral equation (see [17]). In paper [3] the reader can find
a spectrum of Tonelli’s method applied to partial differential equations. In particular,
the Cauchy problem for first order partial differential equation is studied in [2]. The
paper [5] deals with the Darboux problem. Quasilinear systems of hyperbolic type are
considered in [4]. In the proof of the existence theorem we combine Tonelli’s method
with the vanishing viscosity method ([7,21]).

One of the first papers with functional dependence in parabolic problems is [16].
Some special forms of delayed equations modelling real life problem were considered
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earlier (e.g. [23] where an automatically controlled furnace is investigated). For more
applications of partial functional differential equations we refer the reader to [24].
Viscosity solutions for differential-functional problems were first considered indepen-
dently in [12] and in [18]. According to the author’s knowledge this paper is the first
where Tonelli’s constructive method is applied to the differential-functional PDE.

There are two main ways of dealing with differential-functional equations. Some-
times we generalize the techniques used in the nonfunctional case (see for instance
in [18,19,21]). Sometimes we reduce the original problem to the nonfunctional case
and we use a fixed point technique ([12,20,22]). In this paper we present the second
approach, but instead of constructing special spaces and operators with the fixed
point property, we apply a modification of the Arzela-Ascoli theorem. Our approach
is based on a priori estimations (Section 3). We put a special stress on assumptions.
They are general enough to cover the model presented in Section 5. Moreover, they
cover the model used in [13] (“deviated Hale’s operator™).

Tonelli’s method seems to be particulary interesting when we study viscosity solu-
tions. It is due to the fact that they have good limit properties. By using this method
we prove an existence result for the differential-functional problem, where the delay
depends on the space variable. (In contrary to [22] where fixed point method was
applied).

Put ©® = (0,T] xR", ©g = [-7,0] x R*", E = ©U®y, 7 >0, T > 0 and
D = [-7,0] x B(r), where B(r) = {z € R : |z| <7}, r > 0.

Definition 1.1 (Hale’s operator). For v : E — R and (t,7) € © we define
Uty : D — R by ug o (s,y) = u(t + 5,2 +y) (see [11] for ordinary equations).

Let f: © x C(D) x R" — R be continuous. We consider the initial-value problem:

Pu = f(t, 2, ugz), Du) in O, (1.1)
u=1 in . (1.2)

Here P is a linear degenerate parabolic operator of constant coefficient, i.e.

n n
Pu = Dyu — Z aijDiju, a5 € R, where Z aijflfj >0 for all fi € R.

i,j=1 ,j=1

We write Du for D,u and D;ju for Dy, u. To underline the functional dependence
described by the symbol u; ) we write u, Du, Pu in place of u(t, x), Du(t, z), Pu(t, z).
Functional dependence in (1.1) means that the right hand side of (1.1) depends on
the restriction of u to (¢,z) + D.

Notice that if Pu = Dyu then problem (1.1), (1.2) reduces to the first order Cauchy
problem.

It is important that many kinds of functional dependence can be derived from our
model by specializing the function f (see Section 5).
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2. VISCOSITY SOLUTIONS

The notion of viscosity solutions (with no functional dependence) was first introduced
by M.G. Crandall and P.L. Lions (see [7] for first order differential equations and [1,6]
for second order). For viscosity solutions of differential-functional equations we refer
the reader to [12,14,18,19,21,22].

We write u € C12(0) if Dyu, D*u, Du exist and are continuous in ©.

Definition 2.1. A function v € C(FE) is a viscosity subsolution (resp. supersolution)
of (1.1), (1.2) provided for all ¢ € C1?(0) if u — ¢ attains a local maximum (resp.
minimum) at (t,z) € ©, then

P¢(t,$) S f(tvxau(t,z)aD¢(t7x)) (2 1)
(resp. Po(t,x) > f(t,x,uqq), Do(t, x))), '
and
u<1p in O (resp. u > in  ©yg). (2.2)

Definition 2.2. A function v € C(E) is a viscosity solution of (1.1), (1.2) if u is
both a viscosity subsolution and supersolution of (1.1), (1.2).

Following the arguments given in the classical theory of viscosity solutions we may
assume that the maximum (resp. minimum) in Definition 2.1 is strict. Moreover we
set ¢ € C1(O) (D, D¢ exist and are continuous in ©) instead of u € C12?(0) if P
has no second order part.

Let a = [a; j]i,j=1,....n- We use the symbol SOL(f, 1, a) for the set of all viscosity
solutions of (1.1), (1.2). We say that u is a classical solution if u € C(E), u € C**(0)
and (1.1), (1.2) are satisfied everywhere.

Remark 2.3. If u € C(E) N C*%(0) then u is viscosity subsolution (v. supersolu-
tion, v. solution) of (1.1), (1.2) if and only if u is a classical solution (subsolution,
supersolution) of (1.1), (1.2).

Theorem 2.4. Suppose that:

1) X(E) C C(E), X(D) ¢ C(D) such that: uw € X(E) = wgy) € X(D) for all
(t,x) € ©,

2) f,fr:© xC(D) x R* = R are continuous, 1y, € C(Oq), u¥ € SOL(fy,¥r,a*) N
X(E)z ab = [ai‘c’j]i,jzl,...,n fOT ke N;

3) fx — f in © xX(D) x R™ uniformly on bounded subsets, u* — u almost uniformly,
aﬁj —a;j,4,5=1,...,n as k — oo.

Then u € SOL(f,v,a), where ¢ = wjg,, a = [a; j]ij=1,..n-

Proof. The proof generalizes the method used in the nonfunctional case. Let us assume
that u — ¢ has a strict local maximum at (¢, 2) € ©. Then u* — ¢ has a local maximum
at (tg,xr) € © and (tg, zk) — (¢, z). Notice that

4o ) = Ut 1D < Nty o) = Wit 1D+ Uty ) = Uity D
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By the fact that up = wu in some neighborhood of (¢,2) + D, the first part on the
right hand side tends to 0. The second part tends to 0 by the continuity of u (D is

bounded). This gives

sy ) = Ut I = 0. (2.3)

Moreover, Pro(tx, xx) — Po(t,x) and Do (tx, xr) — Do(t, x) by regularity of ¢ and
by the assumption aﬁj — a; ;.
Since up € SOL(fx, ¥r,a"), we can write
Pro(th, wr) < filth, Ty Uy y> DS, 1)) (2.4)

We claim that

fk(tkvxk,u?tk)xk)a Dd)(tk,xk)) — f(tvxau(t,ac), D¢(t,$))
Indeed,

|fk(tk,$k,’U/’E:tk’mk),D(b(tk?fEk)) - f(t,.’L',U(tz),D(b(t,(E)” S
S |fk(tkazk7ué€tk7xk)7Dd)(t/wxk)) - f(tk7xk7u](€tk7xk)aD¢(tkazk))|+
+ |f(t}c,$k7’U/Ftk’mk),D(b(tk7$k)) - f(ta mvu(t,z)a D¢(t7.’17))‘

Note that the sequence (tx, g, u’{tk’xk), D¢(ty, xy)) is contained in some bounded sub-
set of © x X(D) x R™. Thus the first part on the right tends to 0 by 3). The second
part tends to 0 by (2.3) and by the continuity of f. Now letting k — oo in (2.4) we
get (2.1). Thus w is a viscosity subsolution of (1.1), (1.2). In a similar way we can
show that w is a viscosity supersolution of (1.1), (1.2). Thus v € SOL(f,,a). O

As an important example of X(E) we can take a set of all Lipschitz continuous
functions in F with a given constant L.

If D = {(0,0)} (no functional dependence in the equation) we have X(D) = R (real
functions on the one point set) and every X(E) C C(E) satisfies 1). We set X(E) =R
(constant functions) and see that 1) is superfluous.

Remark 2.5. If aﬁj =eb0; 4,61, =0,i#j, 6, =1,e">0,e¥ - 0as k — oo and
if u* are classical solutions then Theorem 2.4 is a functional version of the “vanishing
viscosity” method (see [7,21]).

3. A PRIORI ESTIMATIONS

We define a modulus as a function w : Ry — Ry such that w(01) = w(0) = 0. We
write BUC(FE) for the set of all bounded and uniformly continuous functions in E.

Definition 3.1. We write 0 € Oy, M > 0 if 0 : [0,T] x R — R4 is continuous,
nondecreasing in both variables, and if a maximal solution of the problem

Z(t) = o(t, 2(t)), 2(0) = M. (3.1)

exists in [0, T]. We write uq (-, M) for this solution.
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Put py (T, M) = R(o, M).
Definition 3.2. Let 0 € Oy;. We write f € X, pr if

(i) f(t,z,w,0)sgnw(0,0) < o(t, ||wlp) in O x C(D) x R™.
(ii) For every R > 0 there exists a modulus wg such that:

|f(t,z,w,p) = f(t,2,w,0)] <wg(lp|) in O x K(R) xR™.
In view of Theorem 2 of [19] we can write the following proposition.
Proposition 3.3. If f € X, w1, |¥]le, < M and u € SOL(f,¢,a) N BUC(E), then
lull, < po(t, M) < R(o, M) for tel0,T]. (3.2)

In the linear case we have the following remark.

Remark 3.4. Let o(t,z) = ~(t) + Cz, v : [0,7] — R nondecreasing C > 0,
IWlle, =M, f € Xo m, u € SOL(f,1,a) N BUC(E). Then for ¢t € [0,T]

t

Jullz, < < (¥l + [ ~(s)ds) < R(o, 1), (33)

0

where R(o, M) = e“T (M + fOTv(s)ds).

Proof. We apply Proposition 3.3 to the sequence {7x} of continuous majorants of v
such that fot e (8)ds — fg v(s)ds. Next we pass to the limit. O

Let Y C E. For every z : Y — R, we define

L0 = sup {EE 0T g <),
Li[2](t) = sup { z(s’ﬁ —~ ;(S’x)l L 545, 8,5< t}.
We write L,[z] = L. [2](T), Li[z] = L[z](T).
Define
CEL(Y)={2€C(Y): Li[2] < 00, L,[2] < oo},
CEOUY)={z€C(Y): Lyz] < o0}
and

COl(Y)={z€C(Y): L,[2] < oo}

In the next theorem we will use the following proposition.
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Proposition 3.5. Let k € N, Py, P, € RX | M € My« (R) with nonnegative coeffi-
cients. Suppose that for some integrable I : [0,T] — RY

1) §P0+/[P1+Ml(s)]ds, te0,7).
0

Then
t

I(t) < etM (Po + /efsMplds), te [0, 7).
0
Proof. We apply a standard method for monotone integral system of inequalities. [

For R > 0, we define K(R) = {w € C(D) : ||w||p < R}.
Assumption 3.6. Suppose that:

1) f S XU,M> o0 €0y and R = R(U,M),
2) there exists C' > 0, such that

|f(t,z,w,p) — f(t,z,w,p)] < Cllw—w|p in© x K(R) x R™,
3) there exist Ax >0, k = 1,2,3,4, such that
|f(t,z,w,p) — f(t,2Z,w,p)| < (A1 + Ao Ly [w] + AsLi[w] + Adlp|)|z — 7|

in ® x K(R)NCHL(D) x R™ fori € I,
4) there exists By > 0, k = 1,2,3,4, such that

|f(t, 2, w,p) — f(t,2,w,p)| < (B1 + BaLy[w] 4+ BsLi[w] + Bylpl)|t — 1

in ® x K(R)NCLL(D) x R" for i € I,

5) for every L > 0 there exists a modulus w; such that

Remark 3.7. It follows from Definition 3.2 and continuity of f that |f(¢,2,0,0)| <
o(T,0) in ©. Moreover, under Assumption 3.6 1),2) in view of Proposition 3.3 using
the standard retraction argument, we may assume, without loss of generality, that
|f(t,z,w,0)] <o(T,R) in © x C(D), where R = R(c, M). By the same argument in
view of Proposition 3.3 we may assume, without loss of generality, that Assumption 3.6
is satisfied globally in w (i.e. we may consider C'(D) in place of K(R)).

We write u € C;’z(@) if Dyu, D?u, Du exist, are continuous in © and D;u, Du are
bounded in ©.
Define

qo = sup {‘ S a4y Disth(0, ) +f(O,;v,z/J(O@),Dz/)(Om))’}. (3.4)
ij=1

reER™
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Lemma 3.8. Suppose that f satisfies Assumption 3.6, |[¢[le, < M, 1 € CLE(6y)

and u € C;’Q(@) is a solution of (1.1), (1.2). Then there exist L,L depending on
o, M, o, Li[Y)], L[] A, Bi,i = 1,...,4, such that Ly[u] < L, L;[u] < L.

Proof. Let u € Cp*(®) be a solution of (1.1), (1.2). Define F[u](t,x,p) =
f(t, 2, ug 5y, p). Since u € CE(E), the following estimations hold:

)
[Flul(t, 2, p) = Flul(t, 7, p)| <

~ (3.5)
< {41 + (A2 + C) Ly [u](t) + AsLy[u)(t) + Aslp| } o — Z|
and for £ < ¢
\F[u](t,x,p) - F[U}({,l"p” = |f(t7m7u(t,m)7p) - f(fvxvﬂ(f,z)ap” < (3 6)
< {B1 + BaLy[u](t) + (C + Bs)Ly[u](t) + Balp| }|t — . '
Fix ¢ € R™. Since v(t,z) = u(t,x + &) — u(t, z) is a solution of
Pv = g(t,z, Dv) in O, (3.7)
v = 1L in EO)
where
g(t,x,p) = Flu](t,z + &, p + Dv) — Flu](t, z, Dv))
and

O(t,z) = Y(t, @+ €) — Y(t, ).
By (3.5) and Remark 3.4, we obtain
lu(t, z+&) —u(t, z)| < |¢||o+/t { A1+ (A2+C) Ly[u](s) + A3 Ly [u] (s) + Aal| Dul|s }ds|€]
and consequently 0
Ly [u](t) < Le (] + /t {A1 + (A2 + C + Ag) Ly [u](s) + AsLe[u](s) pds.  (3.9)
0

In a similar way we obtain an inequality for L;[u](¢). Indeed, fix ho > 0 and set
ho > h > 0. Of course, (t,z) = u(t + h,z) — u(t,z) is a solution of (3.7), (3.8) in
Or_p, with g(t,z,p) = Flu|(t + h,z,p + Dv) — Flu|(t, z, Dv)).

By (3.6) and Remark 3.4, we obtain

|u(t + h,z) —u(t,x)| <

< |Ju(h,x) — u(0,z)| + h/ {B1 + BoL,[u](s) + (C + Bs)L;[u](s) + Ba||Dul, }dt <
0

< [IDeulln + / {B1 + (Bs + By)Ly[ul(s) + (C + By)Lalul(s) }dt .
0
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After dividing both sides by h and letting h — 0(|| Dyul|p, — || Diullo) we see that

[ Dyulle = [[Dyulle <0 + / {B1 + (B2 + Ba) L. [u](s) + (C + Bs)Li[u](s) }dt
0

for t € [0,T — hg]. This gives

t

Le[v](t) < 90 + / {B1 + BaLa[u)(s) + (C + Bs)Le[ul(s) + Bul|Dvlls Yt (3.10)
0

in [0, 7T]. By Proposition 3.5, we get

t
Ly[u](t) v (| Lal¥)] s | A1
<
[ Luful(t <e ( 5 + [e B, ds), t €[0,T],
0
where
M = A2 + C + A4, Ag
o By + By, C+Bs |’
The proof is completed by setting ¢t = T. O

Since we use the space CL(D) in Assumption 3.6 3), 4), we can apply our re-
sults to equations with a retarded and deviated argument. It would be impossible if
we considered the space C(D) instead of CL-L(D) leaving out L,[u], L;[u] in 3),4).
Of course, the assumption would be stronger in this case, general enough to cover
only differential-integral equation and constant retarded and deviated argument (see
Section 5).

Remark 3.9. If Assumption 3.6 3) is satisfied with A3 = 0, then Assumption 3.6
1)-3), 5) implies that there exists L depending only on Ay, As, A4, C, Ly, T such that
L,[u] < L. In this case we can assume that Assumption 3.6 4) holds with L,[w],
|p| < L and By = By = 0.

Proof. In case As = 0 we can treat (3.9) and (3.10) separately. First we obtain a
uniform bound on L,[u] using (3.9). O

Remark 3.10. By a similar argument, we can assume that Assumption 3.6 3) is
satisfied locally in L;[w] (A% = 0) if Assumption 3.6 4) is satisfied with B? = B* = 0.

4. THE EXISTENCE THEOREM

Let D= [-7 —1,0] x B(r) and 0 < a < 1. For w € C(D) we define w_,, € C(D) by
the formula: w_(s,y) = w(s — «,y) (in this notation w_o = wyp).
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We define f, : © x C(D) x R™ — R by fo(t,z,w,p) = f(t,2,w_q,D).
~ Put©g=[-7—-1,0] xR", E=600U0O. Let 1) : ©g — R be equal to 1) in ©¢ and
Y(t,x) = P(—7,2) in Og \ ©g. Consider the problem:

Pu = fa(taxvu(t,:r)a D’U,) in @7 (41)
u=1 in O, (4.2)

where the Hale operator is defined for D and solutions are defined in E.

Remark 4.1. The initial-value problem (1.1), (1.2) is equivalent to (4.1), (4.2) with
a = 0 i.e. solutions of both problems are equal in E.

Proposition 4.2. If f(t,x,w,p) is Lipschitz in w € C(D) with a constant C > 0 and
a,B > 0. Then for w € C¥9(D)

|fo¢(t7x7wap) - fﬁ(t’xava)‘ S CLt[’U)“Oé - 6‘
Proof.

|fa(t7wi7p) - fﬁ(tvxava” = |f(t7x7w—a7p) - f(tvwi—ﬁ’p)‘ <
< Cllw-a —w-glp =
=C sup |w(s—a,y) —w(s—B,y)| <
(s,y)€ED
< CLifw]|or = Bl O

Let CLO(D, Ly) = {w € CHO(D) : Lijw] < Ly}

Corollary 4.3. By setting 8 = 0 we obtain fo, = fo in © x C’LVO(D,Ll) x R" as
a — 0, where Ly > 0.

Remark 4.4. If f satisfies Assumption 3.6, then f, satisfies Assumption 3.6 with
the same constants (with D in place of D). A global estimation on the solution and
its Lipschitz constant is valid for the problem (4.1), (4.2).

We say that P defined in Section 1 is a strictly parabolic operator if there exists
k > 0 such that

> an&s = RIEP, = (6. )

i,j=1
We denote by C'+A/2:2+5(@), 3 € (0,1), the space of all functions u € C?(6) such
that Du, D?u, Dyu exist and are continuous in ©, D?u satisfies a Holder condition in
x with an exponent 8 and Dyu satisfies a Holder condition in ¢ with an exponent /2.
It is well known that C'*+#/2:2+6(0) is a Banach space with some norm | - |24 45 (see
[15]). Tt is important here that C1+8/22+5(0) c C¢*(6). We write z € C*HF(R™) if
% defined by (t,z) = z(z) belongs to C'*+#/2:2+5(@).

Theorem 4.5. Suppose that P is strictly parabolic, v € C*1(0g), ¥(0,-) €
C*B(R™) for some B € (0,1). Let M = ||1b||e. If Assumption 3.6 with w;(r) = Cjr,
C; > 0in 5) is satisfied, then for every 0 < a < 1 the problem (4.1), (4.2) has ezactly
one solution u® € C**+8/22+8(@) N CH L (E).
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Proof. Fix 0 < a < 1. We apply a step by step method to problem (4.1), (4.2). Set
u® =1 in Og and (¢, z) = u°(0,2) in © = E'\ Op. O

Let N € N such that (N — 1)a < T < Na. Define t; = ia for i =0,1,...,N —1
and tN =1T. Put @z = (ti—17ti] X Rn, @? = [ti—l —T,ti_l] x R"™ for i = 1,2...,N.
Consider the problem

Pu = fa(tsz,u gy, Du) in O, (4.3)
u=u'"1 in 69, (4.4)
for i =1,...,N. In view of the classical theory of nonfunctional equations (see [15])

problem (4.3), (4.4) has a solution u’ in C'*+5/2:2+8(@,) for each i = 1,2..., N. Set
ui(t,z) = u(t;,x) in (t;, T)xR™ and u’(t, 2) = u'~1(t,2) for t < t;_;. Define u® = u®.
It is immediate that u® € C1+#/22+8(©) and u® is a classical solution of (4.1), (4.2).

The uniqueness follows from Proposition 3.3. Indeed, if u,v € C1TA/22+5(@) N
CLL(E) are classical solutions of (4.1), (4.2), then u — v is a classical solution of the
problem

Pz =g(t, v, 24,2), Dz) in O, (4.5)
z=0 in (:)0,

where
g(t,.’B, w7p) = foz(t7z7w + U(t,z), P + D’U) - foz(taxa U(t,x)s DU)
It is not difficult to verify that the hypothesis of Proposition 3.3 is satisfied for g. (see
Remark 4.4)
The idea of passing to the limit & — 0 in (4.1), (4.2) is an adaptation of the Tonelli

method. In the following we will combine this method with a regularization process
where the “vanishing viscosity” method plays an important role.

Theorem 4.6. Suppose that P is a degenerate parabolic operator. Let ¢p € BUC(0y),
M = ||¥|le, and there exists a sequence of fi such that fr, = f and fi satisfies
Assumption 3.6 with o and C independent of k. Then there exists a viscosity solution

of (1.1), (1.2).

Proof. Let ¢y, € CL:L(0y) such that 1y, = ¢ and ||¢k]le, < M.
Fix 6 > 0. Define ps € C5°(R") such that [ ps = 1, supp ps C B(d), B(d) ball of
R’n

radius ¢ in R". For L > 0, define
7tz w,p) = W+ i (82w, ) (),

where fE(t,z,w,p) = fi(t,z,w,IL(p)), IL(p) = p if |p| < L and I.(p) = ‘—ﬁ‘p if
|p| > L.
Set féL’fj =( féL’k)a. We can verify that for each k f;&k — fi almost uniformly as

6, — 0, L — oco. Moreover, (;L’ak = f({‘a as k — oo uniformly in 4, o, L.



On the Tonelli method for the degenerate parabolic Cauchy problem. .. 435

For £ > 0 consider problem

Peu = f(f&k(t,x,u(t,x),Du) in ©, (4.7)
u = 1y in O, (4.8)

where P is a strictly parabolic operator defined by

’PEU = Dtu - Z (E(sij + aij)Diju, 5ij = 0, ) # j, (5“ =1.

i,j=1

We can verify that for each k f(sL_ (’f satisfy Assumption 3.6 with constants in
2),3),4) and comparison function ¢ independent of §, a, L. Moreover, for each k the
hypothesis of Theorem 4.5 is satisfied with P replaced by P, 1 replaced by ¥ and f

replaced by f(f f. Then there exists a unique classical solution of (4.7), (4.8). Denote

this solution by uiik By Proposition 3.3 a family of functions {uiik} is uniformly

bounded. By Lemma 3.8 it is also equicontinuous for fixed k.
Note that uigk — usj?k € SOL(g,¢r — ¥5,a%) (since it is in fact a classical
solution), where afj = €d;; + a;; and
Lk Lk Lk L,k L,k Lk
g(t’ z, w7p) = fé,a (t7 T, w+ (’u’a,; )(t»1)7p+Dua,§ ) —Jsa (t7 T, (ua,(&; )(t7m)’ Dua ; )

)

Moreover, for every p > 0 there exists d; such that for 0 < k, k < 0,

L.k L.k
lg(t,z,w,0)| < p+ Cllwllp,  |[vk —Yilles <p,  1fas = fo's loxc(pyxrn < p-

In view of Proposition 3.3 we obtain
Lye,k Lye,k
15" = s e < e (p+Tp). (4.9)

1
L)

k k . . . .
Define uj’ = uy = f”j:i, where m, k € N. Since uf* is equicontinuous and

uniformly bounded then by the Arzela-Ascoli theorem in unbounded domains there
exists a subsequence o, (1) of % such that u‘f’"(l) — w1 almost uniformly. Since

ug"‘(l) is equicontinuous and uniformly bounded then by a similar argument there

exists a subsequence o,,(2) of ¢,,(1) such that ug’"(Q) — ug almost uniformly. In this

way we define o, (k) such that o,,(k) — 0 and uZ""(k) — uy almost uniformly. Tt is

not difficult to verify that for each k f, m(k) fx as m — oo in a bounded subset

of © x Xi(D) x R™ as m — oo, where X;(D) = C’L’O(D,Lk) and Lj is a constant
L given in Lemma 3.8 applied to f (see Corollary 4.3). By Theorem 2.4, we have
U € SOL(fk,d)k,a) ~

Setting o = € = 6 = o (k) k > k, in (4.9) and letting m — oo we conclude that
for every p > 0 ||ur —ug ||z < eT(p+Tp) if k, k are large. (0., (k) is a subsequence of
om (k) hence ug’“(k) — ug). This gives uy, = v and by Theorem 2.4 u € SOL(f, %, ©).
This completes the proof. O
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Remark 4.7. If P is a strictly parabolic operator we set ¢ = 0. If ¢» € C*L(Qy)
than the solutions are in CT*(Qg) (we set ¥, = v). If f satisfies Assumption 3.6, we

set fr, = f.
Proposition 4.8. Suppose that Assumption 3.6 1), 2), 5) holds and there exists
modulus w such that

|f(t,x,w,p) - f(tvjava” < w((l + |p|)(|t - ﬂ + ‘.’E - ED)

in © x K(R)UC(D) x R™. Then there exists a sequence fi, such that fr = f and f
satisfies Assumption 8.6 with o and C independent of k.

Proof. Since we can assume that w(z) is nondecreasing and subadditive, we have the
following

d
w(z) < sz )b w(d), 230, d>0. (4.10)
We can also assume that for every k there exists d > 0 such that
d
dy.

Indeed, if this not true, (4.10) implies that w(z) < Az for some A > 0 and Assump-
tion 3.6 3),4) is satisfied. In this case we set f = f. Define

gk(sayat7xaw7p) = f(savaap) + mk:<1 + |p‘>(|t - S| + |‘T - y|)
fk(tvwiﬂp) = inf gk(svyvtvwivp)'
(5,9)€0¢
We can verify that for every k f, satisfies Assumption 3.6. First we demonstrate 1)
gk(87yat7m7w70) = f(Say,%O) + mk(|t - S| + |.’E - y|)
For w(0,0) > 0, we have

gk(s,y,t,x,w,O) < 0(87 ||w||D) +mk(|t - S| + |£TJ - y|)

Taking infimum in (s,y) € ©; we get fr(t,z,w,0) < o(t,||w|p).
For w(0,0) < 0, we have

gr(s, 9.t 2,w,0) > —o(s, [wllp) + m(|t = s| + |z —y[) = —o(t, [[w[|p)

and fk(ta z,w, 0) 2 —U(t, HU}H]D))
Point (ii) of Definition 3.2 follows from the fact that for w € K(R),

_wR(‘pD =+ mk‘|p| < gk(svyat7x7wap) - gk(say7t7xaw70) < CUR(|p|) + mk‘|p|

Consider now Assumption 3.6 2). Since

fe(t,z,w,p) — gk (s, y, t, 2, w,p) < ge(s,y,t,x,w,p) — gr(s,y, t,z,w,p) < Cllw—wlp,
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we obtain by taking supremum in (s,y) € ©,
fk(t,:ff’w,p) - fk(t7$7wap) S CH’LU - wHD

By replacing w and w we obtain Assumption 3.6 2) with C' independent of k.
By a similar argument Assumption 3.6 3), 4) can be derived from

gk($7y7tax7w7p) - gk(sayaﬂfawap) < mk(l + |p|)(|t - ﬂ + |.T - i'|)
and Assumption 3.6 5) follows from

gk(sayat7xaw7p) _gk(87y7tax7waﬁ> S Wi(‘p_ﬁ‘) +mk|p_2§|

for p,p € B(L). Now we will show that fr = f uniformly in © x C(D) x R™.
Indeed, we see that fi(t,z,w,p) < f(t,z,w,p) and

fk(t7x7w7p) - f(tvwi7p) =

(5,9)€0¢
2 inf {=w( (L IpD(ls =+ ly = =) + mie(L+ D (=] + o 9D} 2
- w(dy)
> int {4yl - o+
+mi(1+ [p)(Jt — s + |z — y|)} -
= *w(dk). D

Of course the method presented in this paper does not guarantee that the viscosity
solutions of (1.1), (1.2) are unique. For the uniqueness results we refer to [18,22].

Remark 4.9. It is possible to obtain result similar to this in Theorem 4.6 by adopting
the method used in [8] to the functional equations. The proof is however much more
complicated (only the first order equation is considered).

5. INTEGRO-DIFFERENTIAL EQUATION WITH A RETARDED ARGUMENT

Let D = [—71,0] x B(r1), 71,71 > 0. Given are: K : © x D x R — R of variable
(t,z,s,y,u), F: OXRXRXxR™ — R of variable (¢,z,¢,p) and p: © - R, v: © — R"
such that t — 7o < p(t,z) < t, |v(t,x) — x| < ro, where 75,79 > 0. Put 7 = 71 + 7
and define ©g, ©, . We consider the equation:

Pu = F(t,x,u,/K(t,x, s,y u(p(t, ) + s,v(t, x) + y))dsdy, Du) in©®. (5.1)
D

Set D = [—7,0] x B(r), where r = 71 + 9. We reduce the initial-value problem for
(5.1) to (1.1), (1.2) by setting f : © x C(D) x R™ — R:
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f(t,x,w,p) =

= F(t, x,w(Oﬁ),/K(t, x,s,y, w(pu(t,z) —t+s,v(t,x) —x + y))dsdy,p). (5.2)

D

It is easily seen that putting u(t,x) = t, v(t,2) = & we obtain an integro-differe-
ntial equation. In the similar way we can treat equations with a retarded argument
(with no integrals).

In the following we will assume that ¢ € BUC(©g), M = ||¢]|e,, and f defined
by (5.2) belongs to X, . This gives the existence of the uniform bound R for the
solutions of (5.1), (1.2) and makes possible that all the assumptions on F' will be
restricted to the set © x [~R, R] x [~R, R] x R and all the assumptions on K to the
set © x [-R, R] x [-R, R)].

Theorem 5.1. Suppose that:

1) There exists modulus w such that
[E'(t,2,u,0,p) = F(t,Z,u,v,p)| <w((1+ |p) ([t =t + |z — Z[)).

F(t,x,-,-,p) is Lipschitz continuous in with a constant C independent of (t,z,p).
F(t,x,u,v,-) is locally uniformly continuous with a modulus independent of
(t,z,u,v).

2) K(-,-,s,y,u) is uniformly continuous with moduli independent of (s,y,u). For each
(t,z,u) K(t,x,-, - u) is integrable. K(t,x,s,y,-) is Lipschitz continuous with a
constant Ck independent of (t,x,s,y).

3) u(--), v(-,-) are Lipschitz continuous.
Then there exists a viscosity solution of (5.1), (1.2).

Proof. 1t is not difficult to verify that if u(¢,2) —¢t, v(-,-) —x are constant then we can
apply Proposition 4.8 and then Theorem 4.6. In a general case we precede as follows.

Let F, = F, Ky = K (existence of such F}, Kj can be derived from Proposi-
tion 4.8). We define fj by formula (5.2) with F, K replaced by Fy, K. It is easy to
show that fr = f. Since other points of Assumption 3.6 are rather easy we will show
only that fj satisfies Assumption 3.6 3) 4)

|fu(t,z,w,p) — fru(t, Z,w,p)| <

‘Fk t x,w(0,0), k(t,z, 8,9y, w (u(t,x)—t—i—s,u(t,x)—x—|—y))dsdy,p)—

=
&

w(p(t,z) —t+ s,v(f,7) — T + y))dsd%p) ‘ <

D
—FktwaO /
D
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S‘E&twwﬂan/K%@fﬁﬂhwWUﬂﬁ—t+&V@J)—$+yﬁmﬂ%p)—
D

= Fu(£2,0(0.0), [ Kitoa s, w(u(t.0) — ¢ +-5,0(6.0) = @ + ) dsdy,p) |+
D

+ ’Fk ({7jaw(030)7/Kk(taI7Sava(.u(tax) - t+ s,u(t,m) —r+ y))deya p)f
D

< Li((L+ p)(|t — t] + [ — 2[))+
+ COx|D|(Ly(w)|ult, z) — t — p(t, Z) + | + Lo (w)|v(t, x) — x — v(L, %) + I|) <
< Li((L+ p)(|t — t] + [z — 2[))+
+ CCx | D|(Le[w) (Lo — idy])[t — | + Ly (]| — Z[) + Ly [w])x
s (Lafit =) + Loly — id]lx — 7).

where id;(t,x) = t, id,(t,x) = . O

Now we give a simple example, where we can apply Theorem 5.1.

Example 5.2. Let u(t,z) = t — t?sin|z122], v(t,7) = (21 + tcosxa, 2 + tsinzy),
x = (x1,x2).

110
Dyu— D2 u = sin \/Dzzu///uz(u(t,x) +s,v(t,x) +y)dsdyry2 in (0,1] x R?
R |

u=1 in [-2,0] x R?,

y = (y1,vy2) (we consider the maximum norm in R?). It is easily seen that a priori
bound for the solutions is R = ||[¢]|e < oo.

Remark 5.3. Considering Assumption 3.6 in the case of the model presented in this
section we see that A; = 0 means that v(¢,z) must have the form = + 9(t), A3 =0
means that u(t,2) = p(t), Bs = 0 means that v(¢,z) = v(z) and Bs = 0 means that

plt, x) =t + ().
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