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A variational method for a class of parabolic PDEs

ALESSIO FIGALLI, WILFRID GANGBO AND TURKAY YOLCU

Abstract. In this manuscript we extend De Giorgi’s interpolation method to a
class of parabolic equations which are not gradient flows but possess an entropy
functional and an underlying Lagrangian. The new fact in the study is that not
only the Lagrangian may depend on spatial variables, but it does not induce a
metric. Assuming the initial condition to be a density function, not necessar-
ily smooth, but solely of bounded first moments and finite “entropy”, we use a
variational scheme to discretize the equation in time and construct approximate
solutions. Then De Giorgi’s interpolation method is revealed to be a powerful
tool for proving convergence of our algorithm. Finally we show uniqueness and

stability in L' of our solutions.

Mathematics Subject Classification (2010): 35K59 (primary); 49J40, 82C40,
47J25 (secondary).

1. Introduction

In the theory of existence of solutions of ordinary differential equations on a metric
space, curves of maximal slope and minimizing movements play an important role.
The minimizing movements in general are obtained via a discrete scheme. They
have the advantage of providing an approximate solution of the differential equa-
tion by discretizing in time while not requiring the initial condition to be smooth.
Then a clever interpolation method introduced by De Giorgi [6, 7] ensures com-
pactness for the family of approximate solutions. Many recent works [3, 14] have
used minimizing movement methods as a powerful tool for proving existence of
solutions for some classes of partial differential equations (PDEs). So far, most
of these studies concern PDEs which can be interpreted as gradient flow of an en-
tropy functional with respect to a metric on the space of probability measures. This
paper extends the minimizing movements and De Giorgi’s interpolation method to
include PDEs which are not gradient flows, but possess an entropy functional and
an underlying Lagrangian which may be dependent of the spatial variables.

In the current manuscript X C R? is an open set whose boundary is of zero
measure. We denote by P{“(X) the set of Borel probability densities on X of
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bounded first moments, endowed with the 1-Wasserstein distance Wy (¢f. Subsec-
tion 2.2). We consider distributional solutions of a class of PDEs of the form

dor +div(e, V) =0, in  D'((0,T) x RY) (1.1)

(this implicitly means that we have imposed Neumann boundary condition), with
0:Vi = 0VpH (v, —]'VIP(@)]) on (0,T)x X

and
t— o € AC1(0, T; PfC(X)) cCc(o,T1]; PfC(X)).

By abuse of notation, g; will denote at the same time the solution at time ¢ and the
function (¢, x) — o (x) defined over (0, T) x X. (It will be clear from the context
which one we are referring to.) We recall that the unknown g, is nonnegative, and
can be interpreted as the density of a fluid, whose pressure is P(o;). Here, the data
H, U and P satisfy specific properties, which are stated in Subsection 2.1.

We only consider solutions such that V[P (g;)] € L'((0, T) x X), and is ab-
solutely continuous with respect to g;. If o, satisfies additional conditions which
will soon comment on, then ¢ — U(g;) := f x U(or) dx is absolutely continuous,
monotone nonincreasing, and

d
d—U(Qt) = / (VIP(o:)], Vi) dx. (1.2)
t X

The space to which the curve ¢ — ©; belongs ensures that o, converges to oo in
Pic(X)ast — 0.

Solutions of our equation can be viewed as curves of maximal slope on a met-
ric space contained in P;(X). They include the so-called minimizing movements
(cf. [3] for a precise definition) obtained by many authors in case the Lagrangian
does not depend on spatial variables (e.g. [13] when H(p) = 1/2| p|2, [1,3] when
H(x, p) = H(p)). These studies have been very recently extended to a special
class of Lagrangian depending on spatial variables where the Hamiltonian assume
the form H(x, p) = (A*(x)p, p) [14]. In their pioneering work Alt and Luck-
haus [2] consider differential equations similar to (1.1), imposing some assumptions
not very comparable to ours. Their method of proof is very different from the ones
used in the above cited references and is based on a Galerkin type approximation
method.

Let us describe the strategy of the proof of our results. The first step is the
existence part. Let L(x, -) be the Legendre transform of H (x, -), to which we refer
as a Lagrangian. For a time step & > 0, let ¢;(x, y), the cost for moving a unit
mass from a point x to a point y, be the minimal action min, foh L(o, o)dt. Here,
the minimum is performed over the set of all paths (not necessarily contained in
X) such that 0(0) = x and o(h) = y. The cost ¢, provides a way of defining
the minimal total work Cj (0o, 0) (¢f. (2.8)) for moving a mass of distribution gg
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to another mass of distribution ¢ in time 4. For measures which are absolutely
continuous, the recent papers [4,8,9] give uniqueness of a minimizer in (2.8), which
is concentrated on the graph of a function 7}, : R? — R?. Furthermore, C, provides
a natural way of interpolating between these measures: there exists a unique density
0s such that C, (00, 0n) = Cs(00, 0s) + Ch—s (05, on) for s € (0, h).

Assume for a moment that X is bounded. For a given initial condition oo €
Pe(X) such that U(0p) < +o0o we inductively construct {Qﬁh}n in the following
way: QZI +Dh is the unique minimizer of C, (th, 0) +U(o) over P{“(X). We refer
to this minimization problem as a primal problem. Under the additional condition
that L(x, v) > L(x,0) = 0 for all x, v € R? such that v # 0, one has cp(x, x) <
cn(x, y) for x # y. As a consequence, under that condition the following maximum
principle holds: if g9 < M then th < M foralln > 0.

We then study a problem, dual to the primal one, which provides us with a
characterization and some important regularity properties of the minimizer Q?ﬂ IR
These properties would have been harder to obtain studying only the primal prob-
lem. Having determined {QZ nIneN, we consider two interpolating paths. The first

one is the path 7 > o such that
h h h  =h ~h h
Ch(ths 'Q(n-i-l)h) = Cs(th» th+s) + Ch—s(th_Hv Q(n+l)h)’ 0<s<h.

The second path ¢ Q? is defined by

thﬂ = argmin{CS(QZh, 0) +U(Q)}, 0<s <h.

This interpolation was introduced by De Giorgi in the study of curves of maximal
slopes when +/C defines a metric. The path {éfl} satisfies equation (3.42), which
is a discrete analogue of the differential equation (1.1). Then we write a discrete
energy inequality in terms of both paths {éf’} and {Qf}, and we prove that up to a
subsequence both paths converge (in a sense to be made precise) to the same path
o:. Furthermore, o, satisfies the energy inequality

T
o) ~Uter) = [ ar [ [Leevo+ i (v o' ViP@) erdr, 3
0 X

which thanks to the assumptions on H (c¢f. Subsection 2.1) implies for instance
that V[P (0;)] € LY((0, T) x X). The above inequality corresponds to what can be
considered as one half of the chain rule:

d
a1 U(or) < / (Vi, VIP(01)]) dx.
t X

Here V; is a velocity associated to the path  — p;, in the sense that equation (1.1)
holds without yet the knowledge that o, V; = o,V,H (x, —Q,_IV[P(Q,)]> . The
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current state of the art allows us to establish the reverse inequality yielding to the
whole chain rule only if we know that

T T
/ dt/ [Vi|*o: dx, / dt/ loy 'VIP(en)]|" 0s dx < +00 (1.4)
0 X 0 X
for some o € (1, +00), &’ = a/(a — 1). In that case, we can conclude that

0Vs = iV, H (x. o7 'VIP(@)])

and 4
d_u(Qt)=/<Vt7V[P(Qt)]>dx~
t X

In light of the energy inequality (3.43), a sufficient condition to have the inequality
(1.4) is that L(x, v) ~ |v|*. This is what we later impose in this work.

Suppose now that X may be unbounded. As pointed out in Remark 3.18, by a
simple scaling argument we can solve equation (1.1) for general nonnegative den-
sities, not necessarily of unit mass. Lemma 4.1 shows that if we impose the bound
(4.1) on the negative part of U, then U(o) is well-defined for ¢ € P{(X). We
assume that the initial condition g9 € P{“(X) and | x U (0o)|dx is finite, and we
start our approximation argument by replacing X by X, := X N B,,(0) and oo by
0 = Q0XB, ) Here, By, (0) is the open ball of radius m, centered at the origin.
The previous argument provides us with a solution of equation (1.1), starting at o',
for which we show that

ma Mdx + U@e™|d

is bounded by a constant independent of m. Using the fact that for each m, o™ sat-
isfies the energy inequality (1.3), we obtain that a subsequence of {0} converges
to a solution of equation (1.1) starting at o9. Moreover, as we will see, our approxi-
mation argument also allows to relax the regularity assumptions on the Hamiltonian
H . This shows a remarkable feature of the existence scheme described before, as it
allows to construct solutions of a highly nonlinear PDE as (1.1) by approximating
at the same time the initial datum and the Hamiltonian (and the same strategy could
also be applied to relax the assumptions on U, ¢f. Section 4). This completes the
existence part.

In order to prove uniqueness of solution in equation (1.1) we make several
additional assumptions on P and H. First of all, we assume that L(x, v) > L(x,0)
for all x,v € RY such that v # 0 to ensure that the maximum principle holds.
Next, let O denote the inverse of P and set u(¢, -) :== P(o;). Then equation (1.1) is
equivalent to

3, 0(u) = diva(x, O(u), Vu) in D'((0,T) x X), (1.5)
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which is a quasilinear elliptic-parabolic equation. Here a is given by equation (5.2).
The study in [15] addresses contraction properties of solutions of equation (1.5)
even when 0;Q(u) is not a bounded measure but is merely a distribution, as in
our case. Our vector field a does not necessarily satisfy the assumptions in [15].
(Indeed one can check that it violates drastically the strict monotonicity condition
of [15], for large Q(u).) For this reason, we only study uniqueness of solutions with
bounded initial conditions even if, for this class of solution, a is still not strictly
monotone in the sense of [2] or [15]. _

_ The strategy consists first in showing that there exists a Hamiltonian H =
H(x, 0, m) (cf. equation (5.3)) such that for each x, —a(x, o, —m) is contained in
the subdifferential of H (x, -, -) at (o, m). Then, assuming H (x, -, -) convex and Q
Lipschitz, we establish a contraction property for bounded solutions of (1.1). As a
by product we conclude uniqueness of bounded solutions.

The paper is structured as follows: in Section 2 we start with some preliminar-
ies and set up the general framework for our study. The proof of the existence of
solutions is then split into two cases. Section 3 is concerned with the case where X
is bounded, and we prove existence of solutions of equations (1.1) by applying the
discrete algorithm described before. In Section 4 we relax the assumption that X
is bounded: under the hypotheses that g9 € P{(X) and / ¥ 1U (0o)|dx is finite, we
construct by approximation a solution of equation (1.1) as described above. Section
5 is concerned with uniqueness and stability in L' of bounded solutions of equation
(1.1) when Q is Lipschitz. To achieve that goal, we impose the stronger condition
(5.5) on the Hamiltonian H. We avoid repeating known facts as much as possible,
while trying to provide all the necessary details for a complete proof.
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2. Preliminaries, notation and definitions

2.1. Main assumptions

We fix a convex superlinear function 6 : [0, +00) — [0, +00) such that 8(0) = 0.
The main examples we have in mind are functions & which are positive combina-
tions of functions like ¢ — % with « > 1 (for functions like # — t(In?)* or
e', cf. Remark 3.19). We consider a function L : R? x R? - R which we call
Lagrangian. We assume that:

(L1) L € C*(R? x R%), and L(x,0) = 0 for all x € R?.
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(L2) The matrix V,, L (x, v) is strictly positive definite for all x, v € R,
(L3) There exist constants A*, A, C* > 0 such that

C*O(Jv|) + A* > L(x,v) > 0(Jv]) — A, Vx,veR?

Let us remark that the condition L(x,0) = 0 is not restrictive, as we can always
replace L by L — L(x,0), and this would not affect the study of the problem we
are going to consider. We also note that (L1), (L2) and (L3) ensure that L is a so-
called Tonelli Lagrangian (cf. for instance [8, Appendix B]). To prove a maximum
principle for the solutions of (1.1), we will also need the assumption:

(L4) L(x,v) > L(x,0) forall x, v € R?,
The global Legendre transform L : R4 x R¢ — R4 x R¢ of L is defined by
L(x,v) := (x, VyL(x,v)).

We denote by &L : [0, +00) x R? x R? — R? x R the Lagrangian flow defined
by

% [VoL (951, x,v))] = ViL (@E (2, x, v)),

&L, x,v) = (x, v).

(2.1)

Furthermore, we denote by CDIL - [0, 4+00) x R? x R? — R the first component
of the flow: <I>f =m0 CIDL, mTi(x,v) 1= x.
The Legendre transform of L, called the Hamiltonian of L, is defined by

H(xv p) = Sup {('U, p) - L()C, U)}

veRd

Moreover we define the Legendre transform of 6 as

0*(s) := sup {st — 6(1)}, s eR.

t>0

It is well-known that L satisfies (L1), (L2) and (L3) if and only if H satisfies the
following conditions:

(H1) H € C?>(R? x R?), and H(x, p) > 0 forall x, p € R,
(H2) The matrix V, H(x, p) is strictly positive definite for all x, p € RY,
(H3) 6* : R — [0, +00) is convex, superlinear at +0c0, and we have

Ipl

—A*+C*0* (C*) <H(x,p)<0*(pD+A, Vx,veR%

Moreover (L4) is equivalent to:
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(H4) V,H(x,0) =0 forall x € R’

We also introduce some weaker conditions on L, which combined with (L3) make
it a weak Tonelli Lagrangian:

(L1¥) L € CY(R? x R?), and L(x,0) = 0 for all x € R?.
(L2¥) Foreach x € R?, L(x, -) is strictly convex.

Under (L1%), (L2") and (L3), the global Legendre transform is an homeomor-
phism, and the Hamiltonian associated to L satisfies (H3) and

(H1%) H € C'(R? x RY), and H(x, p) > 0 forall x, p € RY.
(H2™) Foreach x € R, H(x, -) is strictly convex.

(Cf. for instance [8, Appendix B].) In this paper we will mainly work assuming
(L1), (L2) and (L3), except in Section 4 where we relax the assumptions on L (and
correspondingly that on H) to (L1"), (L2") and (L3).

Let U : [0, +00) — R be a given function such that

U e C%((0, +00)) U C([0, +00)), U’ >0, (2.2)
and
Ut
U0) =0, fim 20 Lo 2.3)
t—+oo f
We set U(t) = 4oo for t € (—00,0), so that U remains convex and lower-

semicontinuous on the whole R. We denote by U* the Legendre transform of U :

U*(s) :=sup{st —U@)} =sup{st —U(@)}. (2.4)

teR t>0

When g is a Borel probability density of R? such U~ (o) € L' (R?) we define the
internal energy

U(o) = / U(o)dx.
R4
If o represents the density of a fluid, one interprets P (o) as a pressure, where
P(s):=U'(s)s — U(s). (2.5)

Note that P'(s) = sU"(s), so that P is increasing on [0, +00).
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2.2. Notation and definitions

If o is a probability density and @ > 0, we write
My (0) = / lx|[*o(x) dx
R4

for its moment of order a.. If X C R is a Borel set, we denote by P%(X) the set
of all Borel probability densities on X. If o € P%“(X), we tacitly identify it with its
extension defined to be 0 outside X. We denote by P (X) the set of Borel probability
measures x on R? that are concentrated on X: u(X) = 1. Finally, we denote by
Poe(X) C PU(X) the set of o probability density on X such that M, (o) is finite.
When o > 1, this is a metric space when endowed with the Wasserstein distance
Wy (c¢f. equation (2.10) below). We denote by L4 the d—dimensional Lebesgue
measure.

Letu,v: X C RY - R U {+oo}. We denote by u @ v the function (x, y) —
u(x)+v(y) where it is well-defined. The set of points x such that u(x) € R is called
the domain of u and denoted by domu. We denote by d_u(x) the subdifferential of
u at x. Similarly, we denote by d%u(x) the superdifferential of u at x. The set
of point where u is differentiable is called the domain of Vu and is denoted by
domVu.

Let u : R — R U {4o00}. Its Legendre transform is u* : R? — R U {400}
defined by

u*(y) = sup {{x, y) —u(x)}.
xeX
Incase u : X C R? — RU {400}, its Legendre transform is defined by identifying
u with its extension which takes the value +oo outside X.
Finally, for f : (a, b) — R, we set

d*f : fle+h)—f(c) a—f . . fle+h —f()
- m sup , l{=c := liminf —————=
dt he 0+ h dt h—0~ h

Definition 2.1 (c-transform). Let ¢ : RY x RY — R U {400}, let X ¢ R? and let
u,v: X - RU{—oo}. The first c-transform of u, u¢ : X — R U {—o00}, and the
second c-transform of v, v, : X — R U {—o0}, are respectively defined by

ut(y) = Inf {e(x, y) —u@)}, ve(x) = ylg( {cG,y) —vM}. (2.6

Definition 2.2 (c-concavity). We say that u : X — R U {—o0} is first c-concave if
there exists v : X — R U {—o0} such that u = v.. Similarly, v : X — R U {—o0}
is second c-concave if there exists u : X — R U {—o0} such that v = u€.

For simplicity we will omit the words “first” and “second” when referring to
c-transform and c-concavity.
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For h > 0, we define the action Ay (o) of an absolutely continuous curve
o :[0,h] = RY as

h
An(o) ¢=f L(o(7),0(1))dt
0

and the cost function
cn(x, y) = inf{.Ah(a) co e W0, b RY), 0(0) = x, 0 (h) = y}. .7
(o2

For 19, 11 € P(R?), let T' (1o, 111) be the set of probability measures on R¢ x R4
which have pg and ;| as marginals. Set

Chl1o, 1) = inf{/ ch(r dy(x,y) © 7 € F(Mo,m)} 2.8)
4 R4 x R4

and

Wo, 1 (10, 1) ::hinf{/ 9('y_x')dy(x,y) Ly er(uo,m}. (2.9)
Y R4 x R4 h

Remark 2.3. By Remark 2.11 ¢, is continuous. In particular, there always exists
a minimizer for (2.8) (trivial if Cj, is identically +o00 on I'(gg, 01)). We denote the
set of minimizers by ', (00, 01). Similarly, there is a minimizer for (2.9), and we
denote the set of its minimizers by FZ (00, 01)-

We also recall the definition of the «-Wasserstein distance, o > 1:

1/
Wa (o, 1) = inf{/ ly —x|"dy(x,y) : y € F(Mo’m)} . (2.10)
4 R4 x R4

It is well-known (cf. for instance [3]) that W, metrizes the weak™ topology of
measures on bounded subsets of R?. Although we define W, here for all @ > 1,
only Wj will be used except after section 3.5.

The following fact can be checked easily:

Cn(ro, 12) < Ch—s (o, 1) + Ci (i1, pn2) (2.11)

for all ¢ € [0, h] and o, i1, 12 € P(RY).

2.3. Properties of enthalpy and pressure functionals
In this subsection, we assume that (2.2) and (2.3) hold.
Lemma 2.4. The following properties hold:

(1) U’ : [0, +00) — R is strictly increasing, and so invertible. Its inverse is of
class C' and lim,_, 400 U'(t) = +00.
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(i) U* € C'(R) is nonnegative, and (U*)'(s) > 0 for all s € R.

(iii) 1im;— 400 (U*) (s) = 400,

(iv) limy—s o0 L& = +o00.

(v) P :[0,+00) — [0, +00) is strictly increasing, bijective, lim;_, 1o, P(t) =
400, and its inverse Q : [0, 4+00) — [0, +00) satisfies limg_, 1o Q(s) =
+00.

Proof. (i) Since U is convex and U (0) = 0, we have U’(¢) > U(t)/t. This together
with U” > 0 and the superlinearity of U easily imply the result.

(i) U* > 0 follows from U(0) = 0. The remaining part is a consequence of
(U*'(U'(t)) = t fort > 0, together with U*(s) = 0 (and so (U*)'(s) = 0) for
s <U'(0M).

(iii) Follows from (i) and the identity (U*)'(U’(¢)) = ¢ for t > 0.

(iv) Since U* is convex and nonnegative we have U*(s) > 5(U *y (%) so that the
result follows from (iii).

(v) Observe that P(¢r) = U*(U’(¢)) > 0 by (ii). Since U’ is monotone nondecreas-
ing, for ¢ < 1 we have P(r) < tU’(1) — U(t). We conclude that lim,_,¢+ P(¢) = 0.
The remaining statements follow. O

Remark 2.5. Let X C R be a bounded set, and let o € P%“(X) be a probability
density. Recall that we extend o outside X by setting its value to be identically 0.
If R > 0is such that X C Bg(0), we have fRd 0(xDo(x)dx < 6(R). Moreover,
since by convexity U(t) = U(1) +U'(1)(t — 1) = ar +bfort > 0, [pe U () dx
is bounded on P (X) by |a| + |b|£4(X). Hence U(p) is always well-defined on
P4¢(X), and is finite if and only if U (0) € L' (X).

The following lemma is a standard result of the calculus of variations, cf. for
instance [5] (for a more general result on unbounded domains, cf. Section 4):

Lemma 2.6. Let X C R? and suppose {0"},en C P9 (X) converges weakly to o
in L'(X). Assume that either X is bounded, or X is unbounded and U > 0. Then

liminff(0") > U(o).
n—oo

2.4. Properties of H and the cost functions
Lemma 2.7. The following properties hold forO < h < h and x, y € R?:
@ cnlx, x) <0.

(1) cp(x, y) < cjp(x, ).
(iii)

C*h9<|x;y|>+A*h > en(x, y) zh&('x_y|> — Auh > —Auh.

W =
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Proof. (i) Set o (t) = x fort € [0, h] and recall that L(x,0) = 0 to get ¢ (x, x) <
A (o) =0.

(ii) Given o € W10, h; RY) satisfying 0 (0) = x and o(h) = y, wWe can associate
an extension to (ﬁ, h], which we still denote o, such that 6 (f) = y for¢ € (fz, h].
We have o € W1(0, h; RY), 6(0) = x and o (h) = y. Hence,

h
en(x.y) < Ay(o) = Az (0) +fﬁ L(y.0)ds = A; (o).
Since o € W1 (O, h: RY) is arbitrary, this concludes the proof of (ii).

(iii) The first inequality is obtained using (L3) and ¢ (x, y) < A7 (o) with o (r) =
(1 —1t/h)x + (t/ h)y, while the second one follows from Jensen’s inequality. [

The next proposition can readily be derived from the standard theory of Hamil-
tonian systems (cf. e.g. [8, Appendix B]):

Proposition 2.8. Under the assumptions (1), (L2) and (1.3), (2.7) admits a min-
imizer o,y for any x,y € R4, We have that Ox,y € C%([0, h]) and satisfies the
Euler-Lagrange equation

(02,5 (T), 6y (7)) = DL (T, x,64.,(0) Yz €0, Al, 2.12)

where ®L is the Lagrangian flow defined in equation (2.1). Moreover, for anyr > 0
and S C (0, +00) a compact set, there exists a constant ks (r), depending on S and
r only, such that ||ox yllc2o0.ny < ks(r) if |x|, |yl <randh € S.

Remark 2.9. Let o be a minimizer of the problem (2.7), and set

p(1) :==VyL (0 (1),6(1)).

(a) The Euler-Lagrange equation (2.12) implies that o and p are of class C' and
satisfy the system of ordinary differential equations

o(t) = VpH(o (1), p(1)), p(t) = —=ViH(o(7), p(7)) (2.13)
(b) The Hamiltonian is constant along the integral curve (o (1), p (1)), i.e.
H(o(t), p(t)) = H(0(0), p(0)) for 7 € [0, A].
The following lemma is standard (cf. for instance [8, Appendix B]):

Lemma 2.10. Under the assumptions in Proposition 2.8, let ¢ be a minimizer of
(2.7), and define p; := VyL(o(i),c(i)) fori = 0, h. For r,m > 0 there exists
a constant I, (r, m), depending on h,r, m only, such that if x,y € B,(0) and w €
B,,,(0), then:

@ ch(x +w,y) < cn(x,y) — (po, w) + 3, m)|w|?;
(b) ch(x,y +w) < cn(x,y) + (P, w) + 3x(r, m)|w|>.
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Remark 2.11. This lemma says that —py € 3¢ (-, y)(x), and for y € B,(0) the
restriction of ¢(-, y) to B,(0) is £, (r, m)-concave. Similarly, p, € d%c,(x, )(y),
and for x € B, (0) the restriction of c(x, -) to B, (0) is £;,(r, m)-concave.

Lemma 2.12. Suppose (L1), (L2) and (L3) hold. Let a,b,r € (0, +00) be such
that a < b and set S = [a, b]. Then there exists a constant ks(r), depending on S
and r only, such that

len(x, ¥) = ¢ (e, Y| < ks(r)h — |
forallh,h € Sandall x,y € R? satisfying |x|, |y| <r.
Proof. Let kg(r) be the constant appearing in Proposition 2.8 and let

Ey :=sup{|L(x, v)| : |x], [v| < ks(r)},
X,V

b
Ey :=sup IIVUL(x, V)| x| < ks(r), [v] = kS(r)E} :

X,V

Fix h, h € S such that i < h. For x, y G_Rd such that |x|, |y| < r we denote by o
a minimizer of (2.7). Define o (1) = o (th/h) fort € [0, h]. Theno € C%([0, h)),
0(0) =x and o (h) = y. Then

h : hoh h
c;l(x,y)ff L(&,&) dt:—/ L(a, :('I) ds
0 h Jo h
! ( )+B/h L ¥ L(o,0))d
= —cp(x, - o, =0 | — og,0 S.
RS T 3
This implies
h h h h -
cplx,y) < ECh(x, y)+ ZhEz 7o 1) ks(r) = Ech(X, y) + (h — h)Exks(r),

and so

ci(x,y) —cp(x,y) < cn(x,y) + (h — h) Exks(r)
< |h — h|(Ey + E2ks(r)),

(2.14)

where we used the trivial bound ¢ (x, y) < E1h. Since by Lemma 2.7(ii) ¢j (x, y) <
cp(x,y), (2.14) proves the lemma. O

2.5. Total works and their properties
In this subsection we assume that (2.2) and (2.3) hold.

Lemma 2.13. The following properties hold:
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(i) For any i € P(RY) we have Cp,(, @) < 0. In particular, for any ., 1 €
PRY), Cj(u, 1) < Ca(p, 1) if h < h.
(ii) Foranyh >0, u, ii € P(RY),

—Ash < —Ach+ Wy (e, i) < Cp(p, 1) < C*Wo (e, it) + A%h.

(iii)) For any K > O there exists a constant C(K) > 0 such that

_ 1 _. CK _
Wi, (1) = = Wo.n (. ) + %h Vi >0, i€ PRY). (2.15)

Proof. (i) The first part follows from cp (x, x) < 0, while the second statement is a
consequence of the first one and C; (i, i) < Cp (1, i) +Cj_, (I, ).

(ii) It follows directly from Lemma 2.7(iii).

(iii) Thanks to the superlinearity of 7, for any K > 0 there exists a constant C(K) >
0 such that
O(s) > Ks — C(K) Vs >0. (2.16)

Fix now ¥ € 'Y (io, 1) Then

Wi, i) s/ x — yldy(x. )
R4 x R4
h |x — | C(K)
< — —C(K)| d , —h
=% Rded[ ; (K) | dy(x,y)+ X
1 — C(K
<L 9('X y')dy(x,y)+—( L
K RdXRd h K
1 _ C(K)
= Yy EE, 0
e 0. (1, L) + e

Lemma 2.14. Let h > 0. Suppose that {0"},en converges weakly to o in L' (R?)
and that {M1(0")},eN is bounded. Then M(p) is finite, and we have

liminfCy(2.0") = Cu(@.0) Yo € P{“(X).

Proof. The fact that M (p) is finite follows from the weak lower-semicontinuity in
L' (R4 of M. Let now y" € T';4(0, 0"). Since {M(0")},en is bounded we have

SUP/ (x| +1yD ¥"(dx, dy) < +oo. (2.17)
neN JR4

As |x| + |y]| is coercive, equation (2.17) implies that {y"}, <N admits a cluster point
y for the topology of the narrow convergence. Furthermore it is easy to see that
y € I'(g, 0) and so, since ¢, is continuous and bounded below, we get

o0

liminfCy (0, 0™) = liminf/ cp(x, y)dy"(x,y)
n— 00 n— R xRd

z/ en(x, ¥) dy (x, ) = Ca(@, 0). 0
R4 xR4
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3. Existence of solutions in a bounded domain

Throughout this section we assume that (2.2) and (2.3) hold. We recall that L sat-
isfies (L1), (L2) and (L3). We also assume that X C R is an open bounded set
whose boundary 3 X is of zero Lebesgue measure, and we denote by X its closure.
The goal is to prove existence of distributional solutions to equation (1.1) by us-
ing an approximation by discretization in time. More precisely, in Subsection 3.1
we construct approximate solutions at discrete times {%, 2k, 3, ...} by an implicit
Euler scheme, which involves the minimization of a suitable functional. Then in
Subsection 3.2 we explicitly characterize the minimizer introducing a dual prob-
lem. We then study the properties of an augmented action functional which allows
to prove a priori bounds on the De Giorgi’s variational and geodesic interpolations
(cf- Subsection 3.4). Finally, using these bounds we can take the limit as 4 — 0
and prove existence of distributional solutions to equation (1.1) when 6 behaves at
infinity like %, o > 1.

3.1. The discrete variational problem

We fix a time step # > 0 and for simplicity of notation we set ¢ = c,. We fix
00 € P*(X), and we consider the variational problem

inf _ Cp (00, U). 3.1
LI n(0o, 0) +U(0) (3.1

Lemma 3.1. There exists a unique minimizer o, of problem (3.1). Suppose in ad-
dition that (L4) holds. If M € (0, +00) and o9 < M, then o, < M. In other words,
the maximum principle holds.

Proof. Existence of a minimizer o, follows by classical methods in the calculus of
variation, thanks to the lower-semicontinuity of the functional o — Cp (00, 0) +
U (o) in the weak topology of measures and to the superlinearity of U (which im-
plies that any limit point of a minimizing sequence still belongs to P4¢(X)).

To prove uniqueness, let o1 and g2 be two minimizers, and take y; € I';,(00,01),

y2 € Th(00, 02) (cf. Remark 2.3). Then 132 e T (,Qo, %) s that

+ + Cr (00, + Cy (00,
C, (Qo, 01 ' Qz) 5/ C(x,y)d<yl : Vz) _ Gileo, 01) ! n(0o, 2)
XxX

Moreover by strict convexity of U

Z/{(‘Ql +Q2> _ Ulon) +U(er)

2 - 2
with equality if and only if o1 = 3. This implies uniqueness.
Thanks to (L1) and (L4) one easily gets that ¢;(x, x) < cp(x, y) forallx,y €

X, x # y. Thanks to this fact the proof of the maximum principle is a folklore
which can be found in [18]. L]
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3.2. Characterization of minimizers via a dual problem

The aim of this paragraph is to completely characterize the minimizer g, provided
by Lemma 3.1. We are going to identify a problem, dual to problem (3.1), and to
use it to achieve that goal.

We define £ = &, to be the set of pairs (u,v) € C(X) x C(X) such that
u(x) +v(y) < c(x, y) forall x, y € X, and we write u @ v < ¢. We consider the
functional

J(u, v) :=/ qudx—/ U*(—v)dx.
X X

To alleviate the notation, we have omitted to display the o9 dependence in J.
We recall some well-known results:

Lemma 3.2. Let u € Cp(X). Then (us)¢ > u, (ue > u, (), = ue, and
(M) = u. Moreover:

() Ifu = v for some v € C(X), then:

(a) There exists a constant A = A(c, X), independent of u, such that u is
A-Lipschitz and A-semiconcave.

(b) If ¥ € X is a point of differentiability of u, y € X, and u(x) + v(y) =
c(x,y), then x is a point of differentiability of c(-,y) and Vu(x) =V c(x,y).
Furthermore y = <I>1L (h, X, VpH (x, —Vu()?))), and in particular y is
uniquely determined.

(ii) Ifv = u. for some u € C(X), then:

(a) There exists a constant A = A(c, X), independent of v, such that v is
A-Lipschitz and A-semiconcave.

(b) If ¥ € X, y € X is a point of differentiability of v, and u(x) + v(y) =
c(x,y), then y is a point of differentiability of c(x,-) and Vv(y) =Vyc(X,y).
Furthermore, x = <I>f (—h, v, VpH (Y, Vv()'z))), and in particular y is
uniquely determined.

In particular, if K C R is bounded, the set {v° : v € CX), v“(X)NK # @} is
compact in C(X), and weak* compact in W (X).

Proof. Despite the fact that the assertions made in the lemma are now part of the
folklore of the Monge-Kantorovich theory, we sketch the main steps of the proof.

The first part is classical, and can be found in [12,16,17].

Regarding (i)-(a), we observe that by Remark 2.11 the functions c(:, y) are
uniformly semiconcave for y € X, so that u is semiconcave as the infimum of
uniformly semiconcave functions (cf. for instance [8, Appendix A]). In particular
u is Lipschitz, with a Lipschitz constant bounded by || V|| Lo (X xX)-

To prove (i)-(b), we note that 0_u(x) C d_c(-, y)(x). Since by Remark 2.11
0% c(-, ¥)(x) is nonempty, we conclude that c(-, y) is differentiable at x if u is.
Hence

Vu(x) = Vie(x, y) = =VyL(0(0),6(0)
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where o : [0, h] — X is (the unique curve) such that c(x,y) = foh L(o,0)dt
(cf. [8, Section 4 and Appendix B]). This together with equation (2.12) implies

y=&f (h, %, V,H (¥, —Vu(¥))). (3.2)
The proof of (ii) is analogous. O

Remark 3.3. By Lemma 3.2, if u = v¢ for some v € C,(X) we can uniquely
define £%-a.e. a map T : domVu — X such that u(x) + v(Tx) = ¢(x, Tx). This
map is continuous on domVu, and since Vu can be extended to a Borel map on X
we conclude that 7' can be extended to a Borel map on X, too. Moreover we have
Vu(x) = Vic(x, Tx) L%-a.e., and T is the unique optimal map pushing any density
0 € P (X) forward to i := Ty(oL?) € P(X) (cf. for instance [12,16,17]).

Lemma 3.4. If (u,v) € £ and ¢ € P*(X), then J(u, v) < Cy(00, 0) + U (0).

Proof. Lety € I'(o, @) Since U(o(y)) + U*(—v(y)) = —e(y)v(y) and (u, v) €
£, integrating the inequality we get

/X(U(Q(y) + U*(—v(y))) dy > —/Xg(y)v(y)dy
> / Ly dyy)  (33)
XxX
+/ oo(X)u(x)dx.
X

Rearranging the expressions in equation (3.3) and optimizing over I"(0g, 0) we ob-
tain the result. 0

Lemma 3.5. There exists (uy, vi) € € maximizing J(u, v) over £ and satisfying
uS = vy and (V) = Ux. Furthermore:

(1) us and vy are Lipschitz with a Lipschitz constant bounded by ||Vc|| oo (x x x)-
(ii) ov, := (U*)'(—vy) is a probability density on X, and the optimal map T
associated to u, (cf. Remark 3.3) pushes 0o L¢ forward to Ov, L4,

Proof. Note that if u = v, and (v«). = u, then (i) is a direct consequence of
Lemma 3.2.

Before proving the first statement of the lemma, let us show that it implies (ii).
Let ¢ € C(X) and set

Vg i= U + €0, Ug = (Vg)e.

Remark 3.3 says that for Lae. x € X the equation u(x) + v (y) = c(x,y)
admits a unique solution 7'x. As done in [10] (¢f. also [11]) we have that

. Ug(X) — us(x)
e — ttilloo < €ll@lloos lim ————""> = ¢(Tx)
e—0 &
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for £%-a.e. x € X. Hence by the Lebesgue dominated convergence theorem

lim/ Mgo(x)dx = —/ ¢ (Tx)oo(x)dx. 3.4
X € X

e—0

Since (u, vs) maximizes J over &, by equation (3.4) we obtain

. S (g, ve) — J (g, vy)
0 = lim
e—0 &

= —/Xw(TX)Qo(X)dx+/X(U*)/(—v*(X))<P(X)dX-

Therefore
/Xso(TX)Qo(X)dx =/X(U*)/(—v*(X))§0(X)dX- (3.5)

Choosing ¢ = 1 in equation (3.5) and recalling that (U*)" > 0 (¢f. Lemma 2.4(ii))
we discover that g,, := (U*)'(—vy) is a probability density on X. Moreover equa-
tion (3.5) means that T pushes 0o £¢ forward to Ov, L4 . This proves (ii).

We eventually proceed with the proof of the first statement. Observe that the
functional J is continuous on &, which is a closed subset of C(X) x C(X). Thus
it suffices to show the existence of a compact set £ C & such that & C {(u, v) :
u® =v,v. = u} and supg J = supgs J.

If (u,v) € £thenu < v, and so J(u,v) < J(vc, v). But as pointed out
in Lemma 3.2 v < (v.)¢, and since by Lemma 2.4(ii) U* € C!(R) is monotone
nondecreasing we have J(u, v) < J(ve, v) < J(ve, (v0)€). Setu = ve and v =
(ve)€. Observe that by Lemma 3.2 u = v, and v = u°®.

As U* € C(R) and (U*)' > 0, the functional A > e()) := fX U*(—o(x) +
M) dx is differentiable and

e = / (U") (=0(x) + 1) dx > 0.
X
Since by Lemma 2.4(iv) U* grows superlinearly at infinity, so does e()). Hence

lim J@+A,v—21)= lim /ﬁQodx+k—e(A):—oo. (3.6)
X

A——+00 A—>—+00

Moreover, as U* > 0 (¢f. Lemma 2.4(ii)),
Iim Ju+Xx,v—24) < lim ugodx + A = —oo. 3.7
A——00 A—>—00 Jx

Since A — J(u+A, v—2) is differentiable, (3.6) and (3.7) imply that J (u+2, v—2)
achieves its maximum at a certain value A which satisfies 1 = ¢’(1). Therefore we
have

@,0):=@+rv—re& Ja,v) <J@@1v), and /(U*)/(—ﬁ)dxz 1.
X
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This last inequality and the fact that (U*)’(—0) is continuous on the compact set X
ensure the existence of a point x € X such that —9(x) = U’ (l / £4(x )) . In light
of Lemma 3.2 and the above reasoning we have established that the set

S’::{(u, V), v) e & u=v,v.=u,v(x) = —U’(l/Ed(X)) for somexeY}

satisfies the required conditions. O

Set
#(0) := Cn(0o, 0) +U(0).

Lemma 3.6. Let 0. be the unique minimizer of ¢ provided by Lemma 3.1, and let
(14, v4) be a maximizer of J obtained in Lemma 3.5. Then 04 = (U*)'(—vy), and

max J = J(uy, vy) = = min ¢.
2 (U, V5) = ¢ (04) P‘"(X)¢

Proof. Let T be as in Lemma 3.5(ii), and define ¢,, := (U*)'(—v,). Note that
since T pushes 0oL forward to QU*[,d, we have that (id x T)4(00£%) € T' (0o, Ov,)-
Therefore, as c(x, Tx) = u4(x) 4+ v« (Tx) for Qoﬁd—a.e. x e X,

Ch(0o. 0v.) < /X c(x. Tx)oo(x) dx = /X (12 () + 02 (T)) 00(x) dx
- / 1o ()00 (x) dx + / v (¥)0v, (x) dx. (3.8)
X

X

Since

Cn (00, 0v,) Z/XM*(X)QO(X)dX+/XU*(X)QU*(X)dX

trivially holds (as u @ v < ¢), inequality (3.8) is in fact an equality, and so

Cn(e0, 0v,) +U(0v,) =/XU*(JC)QO(X)dX"F/X(U*(X)Qv*(x)‘f'U(Qv*)) dx.

(3.9
Combining (3.9) with the equality —v.0,, = U(0v,) + U*(—v«) (which follows
from o,, = (U*)'(—v,)) we get

Cn(00, 0x) +U(0x) = J(uy, v4),

which together with Lemma 3.4 gives that ¢,, minimizes ¢ over P%‘(X) and
supg J = ¢(0.,). Since the minimizer of ¢ over P*“(X) is unique (¢f. Lemma
3.1), this concludes the proof. O

Remark 3.7. Thanks to Lemma 3.2, on domVv, we can uniquely define a map S
by u4(Sy) + v« (y) = ¢(Sy, y), and we have Vv, (y) = V,c(Sy, y). This map is
the inverse of T up to a set of zero measure, it pushes 0, £¢ forward to 0o £%, and

Sy = ®F (=h,y, V,H (y, Vou(y))) -
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Moreover, thanks to Lemma 3.6, U’(0«) = —uvy is Lipschitz, and

—Vu.(y) = VLU (0:)1(y).

In particular Sy = &} (=h, y, V,H (y, —=V[U'(0:)]1(»)))-

We observe that the duality method allows to deduce in an easy way the Euler-
Lagrange equation associated to the functional ¢, by-passing many technical prob-
lems due to regularity issues. Moreover it also gives Vyc(Sy, y) = —=V[U(0:)1(y)
L¢%-a.e. in X (and not only o, L%a.e.).

3.3. Augmented actions

We now introduce the functional

@ (7, 00, 0) :=Cr(00,0) +U) 00,0 € P(X),

and we define

= inf ®(t, 00, 0).
$(00) LI (7, 00, 0)

The goal of this subsection is to study the properties of ® and ¢, in the same spirit
as in [3, Chapter 3].

In the sequel, we fix g € P4“(X). Lemma 3.6 provides existence of a unique
minimizer of ® (1, gg, @) over P*(X), which we call g;.

Remark 3.8. (i) Note that ¢ (09) < ®(t, 00, 00) < U(0o) (since C; (0o, 00) <O,
cf. Lemma 2.7).

(i1) Thanks Lemma 3.9 below, T +— ¢, is monotone nonincreasing on (0,400).
Therefore setting ¢o(00) = U (o) ensures that T — ¢, remains monotone nonin-
creasing on [0, +00), and we have

U(00) —U(on) = ¢o(0o) — ¢n(e0) + Crleo, on)-

Lemma 3.9. The function T — ¢, (09) is nonincreasing, and satisfies

C‘L’] (QOvQT])_C‘Eo(QOsQ‘El) < ¢‘E1 (QO) - ¢T()(Q0)
T — To - T — To
< Crl (00, Ov) — Cro (00, 01))
1 — 70

(3.10)

Vo<1 <T1].

The function T +— ¢, (o) is Lipschitz on an interval of the form [tg, T1] C (0, +00),
doclen) ¢ 1 ([0, +00)), and

loc

o d¢r (QO)
dt

¢, (00) — ¢y (00) = / (t)ydt  VO=<1 =<1. (3.11)

70
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Proof. 1t is an immediate consequence of the definition of ¢, and o, that, for all
70, T1 > 0,

C‘L’l (QO» Q‘C()) - C‘L’() (QO’ Q‘Eo) = ¢‘51 (QO) - ¢‘L’0 (QO)
This gives the second inequality in (3.10), which together with Lemma 2.13(i) im-
plies that T + ¢ (0g) is nonincreasing. The first inequality in (3.10) can be estab-
lished in a similar manner.

Set § := [10, T1] C (0, +00), and let r > 0 be such that X is contained in the
closed ball of radius r centered at the origin. Let ks(r) be the constant appearing
in Lemma 2.12, and fix y € I'y (00, 04,) (¢f. Remark 2.3). Since oo and g, are
supported inside X we have that y is supported on X x X, which implies that
ey (X, ¥) — g (X, ¥)| < ks(r) for y-a.e. (x, y). We conclude that

Cf()(QOv QT()) = /
R4 xR

< / (czl + ks(r)|To — Tll) dy
R4 xR
< Cq, (00, 07,) + ks(r)|to — T1].

y C‘L’() d)/

This together with Lemma 2.13(i) implies

|C‘L’()(QO’ Q‘E())_C‘L’l (QOv Q‘E())| = C‘L’()(QOs Q‘L’())_C‘E] (QO’ Q‘L’()) E ];S(r)|'[0—'[1|. (312)

Similarly N
|C‘L’1 (QO’ Q‘L’]) - C‘L’()(QO’ Q‘L’])| = kS(r)|T0 - Tll' (313)
We combine (3.10), (3.12) and (3.13) to conclude that T — ¢, (o) is Lipschitz on

[0, T1] C (0, +00). Now, since T — ¢, (0o) is nonincreasing, recalling Remark
3.8 we have

/,
70

Since 71 > 19 > 0 are arbitrary, we conclude that % € Llloc([O, 4+00)) and

(3.11) holds. 0

d¢r (QO)
dt

(T)‘ dt = ¢, (00) — ¢, (00) < U(00) — P+, (00)-

For i > 0, we denote by 7}, the optimal map that pushes g9 L? forward to
onL? as provided by the previous Subsection 3.2. We have

Thx = ®f (h,x, V,H (x, —Vu, (%)),

with (up,, vy) a maximizer of (u, v) — [y ooudx — [, U*(—v) dx over the set of
(u,v) € C(X) x C(X) such that u @ v < cj,. We recall that u;, and vy, are Lipschitz
(c¢f. Lemma 3.5) and (U*) (—v;,) = o5 (¢f. Lemma 3.6). Moreover, if we define
the interpolation map between o and g, by

Tix i= ®F (s, x, VpyH (x, —Vuy (%)), s €0, h], (3.14)
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we have

h
cn(x, Tpx) = / L (cré‘(s), c'rg(s)) ds, with gy () == T} x.
0

Finally, since v, = —U’(gy,), denoting by Sy, the inverse of T}, we also have
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(3.15)

Vyen(Shy, y)=—V[U/(Qh)](y)=VUL(a(fhy(h), d(f”(h)) for L9-ae. y € X.

Lemma 3.10. For L'-a.e. h > 0 we have

li=h = —fXH (v, =VIU (e)1()) en(y) dy.

Proof. For |e| < h/2,s € [0, h + ¢] and L ae. x € X we define

ot (s) = oL (2 VO H (. —Vuy ()
e . 1 h—l—&" s Vp P h .

Because u, is a Lipschitz function we have

sup{l|ol |lctjo.nte) © 16l /2, x € X} < +00.
X,€

Since 6} (0) = x and o, (h + €) = Tjx, by the definition of Cj. we get
h+e
Che(00, 0n) < / Qo(x)/ L(of,6)) dsdx
X 0

h h h
= hre Qo(x)/ Loy, ——6y | dsdx.
h X 0 h+e¢

Moreover, since L(x, -) is convex,

h £ h
L X X >L X > X VL X X X .
(05.95) = <GO’—h+sJO)+h+s< v (GO’—h+800)’00>

Recall that

h . h . h
<VUL<ag,h+gog>,h+sag>=L<ag,h+gag>

(3.16)

(3.17)

(3.18)

(3.19)

(3.20)

(3.21)
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We combine equations (3.19- 3.21) to obtain

Ch+s(00,01) <Cr(00,0n)

—— | 00(x) /hH oy, VoL | of L(}x dsdx
. 0 0° Vv 07 +¢70 :
(3.22)
Thanks to (3.18) we can apply the Lebesgue dominated convergence theorem and

then use to the conservation of the Hamiltonian H (cf. Remark 2.9(ii)) to obtain

hm/ Q()()C)/ (O’O,VU <ag,—h:l_8(76‘)) ds dx
=f QO(X)/ H (o3, VoL (03, 63)) ds dx

X 0
=h/XQ0(X)H (og (h), VL (o (h), 6 (h))) dx

Recalling that oy (h) = Tjx pushes Q(),Cd forward to gy, £4 and exploiting (3.16) in
the previous equality we conclude that

h
hm Q()(x)/ (O’O , VoL (06‘, mdg)) dsdx
(3.23)

._./;}{( VU (en)]) en(y) dy.

We now distinguish two cases, depending on the sign of ¢.

1.If0 <& < h/2 weset 11 = h + € and 19 = h in the second inequality in (3.10)
to obtain
Pn+e(00) = dn(00) _ Ch+e(00, 01) — Cnleo, 0n)

£ o €
This together with (3.22) yields

®n+e(00) — dn(00) 1 . b
ht QOS AT <-— /Qo(x)/ (aO,VU <0,mo*0))dsdx.

Letting ¢ tend to 0 and exploiting (3.23) we conclude that

d+¢t(@0)
dt

Ims—AHUrWUMWMM@M% (3.24)

2.If —h/2 < e < Oweset 7y = hand 19 = h + ¢ in the first inequality in (3.10),
and by rearranging the terms we obtain

Ch+e(00, 0n) — Cr(00, 0n) _ Pn+e(00) — ¢n(00)
e - € '
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This, together with (3.22) yields

1 h h —
- / 1 (o, VoL (o3, ) ) dsdx < Pire(@0) = dnleo)
h+¢e )y h+e¢ I3
(3.25)

We combine (3.23) and (3.25) to get

.
%hzh. (3.26)

—/XH(y, —V[U' (en)() en(y) dy <

Since by Lemma 3.9 7 — ¢ (0o) is locally Lipschitz on (0, +00), it is differen-
tiable £!-a.e. Hence (3.24) and (3.26) yield (3.17) at any differentiability point. [

3.4. De Giorgi’s variational and “geodesic’ interpolations

We fix g9 € P?(X), a time step & > 0, and set Qé’ := 0. We consider g, €
P?(X) the (unique) minimizer of ®(z, g, -) provided by Lemma 3.1, and we
interpolate between Qg and QZ along paths minimizing the action Ay: thanks to [8,

Theorem 5.1] there exists a the unique solution éf € P4 (X) of
Cs (9’5, é?) + Ch—s <@? QZ) = Ch (@8, QZ) ,
which is also given by (cf. (3.14) for the definition of 7}))
o' LY = (T )pooL!, 0<s<h.

Moreover [8, Theorem 5.1] ensures that 7 is invertible 05-a.e., so that in particular
there exists a unique vector field Vsh defined gs-a.e. such that

VTS = 8,TF  os-ae.

Recall that by Lemma 3.5() ||Vup ||z (x) < |IVenllLexxx). Exploiting equation
(3.14) and the fact that 3;®% maps bounded subsets of R x R4 onto bounded
subsets of RY x R?, we obtain that Supg<s<p 11957 |lL>@,) < +00. Therefore

SUPg << [IV|10(z,) < +00. Finally a direct computation gives that
9,0, +div@} V) =0 (3.27)

in the sense of distribution on (0, #) x R?. Observe that @g = oo and @Z = QZ.

Remark 3.11. Note that although the range of 7}, is contained in X, that of 7} may
fail to be in that set. Indeed even if x and 7jx are both in X, the Lagrangian flow
provided by L and connecting x to 7j,x may not lie entirely in X.
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We set
oy := argmin {Cs (00, 0) +U(0) : 0 € P*(X)}, 0<s<h.

In a metric space (S, dist) with sC; = dist?, the interpolation s — gy is due to De
Giorgi [6] (cf. also [3,7]).

Theorem 3.12. The following energy inequality holds:
h h

Ueo - = [ ds [ Lo vozedy+ [ ds [ H(x -V @) evd
0 R 0 X

Proof. By Lemma 3.10 s — ¢ (00) is locally Lipschitz on [0, 4], and (3.17) holds.
Hence, by exploiting Remark 3.8 we conclude that

h
/O dr /X H (x, —V1U' (o)1) 05 dx < gol00) — $n(00)
= U(oo) — U(en) — Cr(0o. on)

h
— Uoo) — Ulor) /O dr /X L(TS (), 8T ()0 (x) dx

h
=U(Qo)—u(9h)—/ dt/ L(y, Vs(y))os(y) dy.
0 Rd

(We remark that the last integral has to be taken on the whole R?, as we do not
know in general that the measures g, are concentrated on X, ¢f. Remark 3.11.) [

We now iterate the argument above: Lemma 3.6 ensures the existence of a
sequence {QZh Yieo € P9 (X) such that

Q?Hl)h := argmin {Ch(QZh, 0)+UQ) : o€ P“C(X)} .
As above, we define
Oftpps *= argmin {CS(QZ;,, 0)+U() : o€ 731‘“‘} , 0<s<h. (328)

The arguments used before can be applied to (okn,0%k+1)n) in place of (0o, or) to
obtain a unique map Ty : X — X such that (id x Tin)w(on £4) €T (o, O(k+1)h)-
Moreover, for s € (0, h) we define @i’h s to be the interpolation along paths mini-
mizing the action 4y, that is ggj+s is the unique solution of

ho o=k _h h ho o h
Cs (Qkh’ Qkh+s) + Ch—s (Qkh+s’ Q(k+1)h> = Ch (Qkh’ Q(k+1)h) :



A VARIATIONAL METHOD FOR A CLASS OF PARABOLIC PDES 231

We denote by (“Zh 45 v,i’h ) the solution to the dual problem to (3.28) provided by
Lemma 3.5. Replacing uy by “Zh in (3.14) we obtain the interpolation maps 7}, .
As before, we consider the interpolation measures @,i’h 4 L4 = (Tksh)#gfhﬁd, and
we define @,i’hﬂ-a.e. the velocities thhﬂ by V,:’HS(TkSh) = 05T}, Asin (3.27), one
can easily see that the curve of densities s — éf satisfies the continuity equation

050y +div(ay V) =0 (3.29)
in the sense of distribution on (0, +00) x R<.

Corollary 3.13. For h > 0, for any j < k € N, we have
h h ki hy =h
U(th) —Ulogy) = / ds/ L(y, V{Ho, dy
jh R4

kh
+/ ds/ H<x,—V[U’(Q§’)]) ol dx.
ik X

Proof. The result is a direct consequence of Theorem 3.12. O

3.5. Stability property and existence of solutions

As before, we fix gg € P (X) and make the additional assumption that {/(gg) is
finite. We fix T > 0 and we want to prove existence of solutions to equation (1.1)
on [0, T]. Recall that by Lemma 2.13(i) Cs (0, ) < 0 forany s > 0, o € P{*. This

together with the definition of Q]ilh 4 Yields
Ci (o 0lss) +U (eliyy) sU(el).  O=s=h
By adding over k € N the above inequality, thanks to Remark 2.5 we get
= h h h h
3G (el i) =t () ~ imintet (e,
k=0

<u (Qg) + la] + 1b1L4(X).

(3.30)

Similarly, using Corollary 3.13, the fact that H > 0 and (L3), for any N > 0 integer
we have

Nh
U} ZU(.Q’X,h)Jr/ ds/ L(y, Vo) dyo! dx
0 R? (3.31)

Nh
> / ds / 01V}l dyel dx — A,Nh — |a| — |b| LY (X).
0 R
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We also recall that v? : X — R is a Lipschitz function (c¢f. Lemma 3.5(i)) which
satisfies v = —U’(o!"), so that setting

Bl = U*(—v)) = P(o})
we have

oIVIU (M) =—(U* (=) Vo =V[U* (=) =V[P (e ]=VB! Ll-ae.
(3.32)
We start with the following:

Lemma 3.14. Let A, be the constant provided in assumption (L3). We have
U < U(oo) + Ast. (3.33)

Moreover, for any K > 0 there exists a constant C(K) > 0 such that, for any
h € (0, 1],

Co A*~I—C(K)h

W@ o) = — +2——— Vi elo,Tl, (3.34)
Co  Av+C(K
Wi@;, o) < ?0 - %()h Vi€ [kh, (k+ Dhl, k€N, (3.35)

5?+QT[(I_S)+“ VO <s <t, (3.36)
@+A*+C(K)

K K

Co A, +C(K)
Wi (Q?Qf) -

Wi (éf’, éﬁ’) =< [((t—s)+h] VO<s<t. (3.37)

Here Cy is a positive constant independent of t, K, and h € (0, 1].
Proof. Lett € [kh, (k 4+ 1)h] for some k € N. Then by Lemma 2.13(ii) we have
U(e)) — Axlt — kh) <U(o!) + Cioknlar'. ofy) <UL, (3.38)

In particular Z/{(Qﬁ’kH)h) < U(Qlilh) + A,k for all k € N, so that adding over k we
get

Ule)) < Ula) + Ax(t — kh) <Uf_1y) + Aslh + (t — kh)]
< ... <U(00) + Axlkh + (t — kh)] = U(0o) + Axt.

This proves (3.33).
Now, since C, < C;—xn (¢f. Lemma 2.13(i)), we have

Crlelps 0f) <UCeRy) —Ue)) Yt € [kh, (k+ Dhl,
which combined with equation (3.38) and Remark 2.5 gives

Chofy o) <U(0) + Ash + lal + bILY(X) V1 € [kh, (k+ Dh]. (3.39)
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Moreover, as Q]ilh = @l]Zh for any k € N, using again Lemma 2.13(ii) we get

Cn (Q]}(lha Q?k-i—l)h) = Ci—kh (Q/ilha é_’?) + C(k-i—l)h—t(é?v Q?k—&—l)h)
> Crown(ofy- 8)) — Ash = Ci(a}ly- 8)) — Ash.
Thanks to Lemma 2.13(ii)-(iii), for any K > O there exists a constant C(K) > 0

such that | L CK)
Wi(o},. o) < KCh(Qkh,Q,H *Th’

Ay + C(K)
Wl(Qkh Qt) = Kch(gkh h)+*Th-

Using the triangle inequality for W; and combining together the estimates above,
(3.34) and (3.35) follow.

Finally, to prove equations (3.36) and (3.37), we observe that (3.30) combined
with Lemma 2.13(iii) gives

N—1
h h h h
" (QNh’QMh) =2 W (Q(j+1>h’91h)

j=M
LN oo p . AcHCK)

< Ej; h(Q(j+1)h’ th) + Th(N - M)

A+ C(K
=z [ (90) +lal+ Iblﬁd(X)] + *T()h(N - M).

Combining this estimate with (3.34) and (3.35) we obtain the desired result. ]

Lemma 3.15. (i) The curve t +— @t € Pf"(Rd) is continuous on [0, T].
(i1) The curve t +— Qf € P (X) is continuous on [0, T (with respect to Wy ).

Proof. (i) Thanks to (3.29) and (3.31), it is not difficult to show ¢ > @,h e Py (R%)
is (uniformly) continuous on [0, T'] (cf. [3, Chapter 8]).

(ii) Without loss of generality we can restrict the study of (ii) to the set [0, /]. Before
starting our argument, let us recall that since X is bounded the weak™ convergence
coincides with the W convergence on P4“(X). Fix s € (0, k], and let S C (0, A]
be a closed interval. Lemma 2.12 yields that t — C;(0,, @) is Lipschitz on S,
with a Lipschitz constant ks independent of o. Since X is bounded and P%“(X) is
precompact for the weak™ convergence, it is also precompact for W;. Now, given
o € P4 (X), by definition of o, we have & (¢, 09, 0;) < ®(¢, 00, 0), and so

®(s, 00, 01) < (s, 00, 0) + 2|t — s|ks . (3.40)

Let {0, }nen be an arbitrary subsequence of {0;};cs converging to o* as #, — .
Then, thanks to 3.40 and the fact that ®(s, gg, -) is lower semicontinuous for the
weak™ topology we obtain

D (s, 00, 0") < D (s, 00, 0),
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that is o* minimizes ® (s, go, -) over P4“(X). Hence, thanks to Lemma 3.1 o* = g;.
Since the limit o* is independent of the subsequence {#,},cn and we are on a metric
space, we conclude that {g,};cs converges to o5 as t — s. This prove that ¢ +— Q?
is continuous at s.

It remains to show that ¢ ch is continuous at 0. The fact that ¢;(x, x) < 0
(¢f. Lemma 2.7) shows that C; (09, 0o) < 0. Hence, using the definition of o, we
obtain

Ci (00, 01) +U(0s) < Ci (00, 00) +U(00) <U(00)-

Combining the above estimate with 2.13(iii) we conclude that for each K > 0 there
exists a constant C (K) independent of ¢ such that

—(As + C(K))1 + KWi(eo, o) +U(er) = U(eo). (3.41)

Let {0, }neN is be subsequence of {0;};cs converging to o* as t, — 0. Then the
lower semicontinuity of I/ with respect to the weak™ topology together with (3.41)
give

KWi(go, 0") +U(") < Uco).

Letting K — 400 we obtain Wi(go, 0*), that is o* = gg. By the arbitrariness of
the sequence {#,},en We conclude as before that t Q? is continuous at 0. ]

We can now prove the compactness of our discrete solutions.

Proposition 3.16. There exists a sequence h, — 0, a density o € P*“([0, T]x X),
and a Borel function V : [0, T] x X — RY such that:

(1) The curvest +— Q,h” € P(X) and t — g," € P*(R?) converge to t >
or := o(t, -) with respect to the narrow topology. Moreover the curve t +—
or := o(t, -) is uniformly continuous and lim;_, o+ ¢; = 0o in (P*“(X), Wy).

(ii) The vector-valued measures o} (x)V,h” (x) dx dt converge narrowly to
or(xX) Vi (x)dxdt, where V; := V (¢, -).

(iii) 0,07 + div(o; V) = 0 holds on (0, T) x X in the sense of distribution.

Proof. First of all, let us recall that the narrow topology is metrizable (cf. [3, Chap-
ter 5]).

Thanks to Lemma 3.15 and the estimates (3.36) and (3.37), as K > 0 is ar-
bitrary it is easy to see that the curves ¢ +— Q,h and t — éf are equicontinuous
with respect to the 1-Wasserstein distance. Since bounded sets with respect to W
are precompact with respect to the narrow topology on R (c¢f. for instance [3,
Chapter 7]), by Ascoli-Arzela Theorem we can find a sequence /4, — 0 such that
t— Qf” € P(X) and t > p," € P (R?) converge uniformly (locally in time)
to a narrow-continuous curve  — ; € P(X) (which is the same for both ch" and
@th” thanks to (3.34)). Moreover ¢ — u, is supported in X as so is Q?”, and the
initial condition w*-lim,_, o+ é,h” = po holds in the limit.
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Concerning the vector-valued measure Vth ch, recalling that H > 0, thanks to
Corollary 3.13 and Remark 2.5 we have

T
/ dt/dL(xs vhay dx < U(eo) + lal + 1bILY (X).
0 R

By (L3) this gives

T
/ drfd BV 3" dx < Uloo) + la] + bILA(X) + AT =: €.
0 R

The above inequality, together with the superlinearity of 6 and the uniform conver-
gence of p" to ju;, implies easily that the vector-valued measure V,h@h have a limit
point XA, which is concentrated on [0, T] x X. Moreover, the superlinearity and
the convexity of € ensure that A < u, and there exists a u-measurable vector field
V :[0,T] x X — R? such that » = V u, and

T
/ dt/ O(Vihdu, <Cy.
0 X

To conclude the proof of (i) and (ii) we have to show that u < L3+1 We observe
that thanks to equation (3.33)

2

T T
T
[ [ vatnax= [ ular <t + a7
0 X 0 2
so that by the superlinearity of U any limit point of " is absolutely continuous.
Hence u = Qﬁd, and (i) and (ii) are proved.
Finally from equation (3.29) we deduce that

9o +div@" vy =0  on(0,T) x X (3.42)

in the sense of distribution, so that (iii) follows taking the limit as n — oo. O

We are now ready to prove the following existence result. To simplify the
notation, given two nonnegative functions f and g, we write f = g if there exists
two nonnegative constants cg, ¢ such that ¢o f +¢; > g. If both = and < hold, we
write f ~ g.

Theorem 3.17. Let X C R? be an open bounded set whose boundary is of zero
Lebesgue measure, and assume that H satisfies (H1), (H2) and (H3). Assume that
U satisfies (2.2) and (2.3), and let oo € P{°(X) be such that U(go) is finite. Let
or and V; be as in Proposition 3.16. Then we have P(g;) € L', T; whl(Xx)),
VI[P (0:)] is absolutely continuous with respect to o;, and

T
Ueo) ~Uter) = [ dr [ [Lr. v+ H (v 'VIP@)]) e dv. (43
0 X
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Furthermore, if () ~ t for some a > 1 and U satisfies the doubling condition

Ut+s)<CU@)+UG)+1) Vt,s >0, (3.44)
then o € ACy(0, T'; Pi°(X)),

b3
Ulor,) —Ulor,) = —/ dtf (VIP(en)], Vi) dx, (3.45)
Ty X

for T\, T, € [0, T). In particular

Vi) =V, (x, =07 'VIP@)])  o-ae.
and oy is a distributional solution of equation (1.1) starting from og.

Suppose in addition that (H4) holds. If o9 < M for some M > 0 then o; < M
for every t € (0, T) (maximum principle).

Proof. The maximum principle is a direct consequence of Lemma 3.1. We first
remark that the last part of the statement is a simple consequence of equations
(3.43) and (3.45) combined with Proposition 3.16(i)-(iii). So it suffices to prove
equations (3.43) and (3.45).

We first prove (3.43). Corollary 3.13 implies that, if T € [kh,,, (k + 1)h,] for
some k € N, since L > —A, and H > 0 we have

T
n — hr[ hn =tn
U(Qo ) U(Q(k-i-l)hn) Z/(; dt ./ﬂ;l/ [L(xa Vi")oy
+H (x, —V[U/(Qf’”)]> o ] dx — Ashy,.

We now consider two continuous functions w, @ : [0, T]x R? — R? with compact
support. Then

T i i
[ an [ [pe vt + (v -viv'eln) ol ] dx
0 R4
T
> / dr f (v gl — e, 0el" | dx
0 R4

T
+/0 dt/X [<—V[U’(Qf”)], w(t, x))ef" — L(x, w(t’x))gfn] dx.

Thanks to Proposition 3.16(i)-(ii)) we immediately get

n—oo

T
lim/ dt/ [(Vth",w(t,x))éfl"—H(x,u')(t,x))é,h”] dx
0 R4

T
=/ dt/ [(Vh lI)(t, x))Qf - H(x9 lI)(t,x))Q[] dx7
0 R4
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so that taking the supremum among all continuous functions w : [0, T] x R? — R¢
with compact support we obtain

T T
liminf/ dt/ L(x, Vth")éth"dxzf dt/ L(x, V})o; dx.
n=eeJo Rd 0 R4

Concerning the other term, we observe that, thanks to Remark 2.5, as L > — A, we

have that .
/ dt/ H<x, —V[U’@f’”)]) ol dx
0 R4

is uniformly bounded with respect to n. In particular, since by (H3) H(x, p) >
|p| — C for some constant C, thanks to equation (3.32) we get that

T T
fdtf |V[P(gi‘”>]|dx=f dtf VLU (0"l dx
0 Rd 0 R4

is uniformly bounded. This implies that, up to a subsequence, the vector-valued

measures V[P(Qi’")]dxdt converges weakly to a measure v of finite total mass.
Therefore we obtain

T
too > liminf/ dt/ H (x, —V[U/(Qf’")]) or" dx
0 R4

n—oo

v

n—oo

T T
/ dt/ —(w(t, x), v(dt, dx)) —/ dt/ L(x,w(t, x))o; dx.
0 X 0 X

By the arbitrariness of w we easily get that the measure v(dt, dx) is absolutely
continuous with respect to go;dxdt, so that v(dt, dx) = e;(x)o;(x)dxdt for some
Borel function e : [0, 7] x X — R?. We now observe that by Fatou Lemma we

also have ,
/ <liminf/ IVIP (o] dx> dt < 400,
0 n—oo Rd

T
lim/ dt/ [(=VIU' @)1 wit, 0)e)" = Lix, wie, 2)el" | dx
0 X

which gives

liminf/d |V[P(Qf’”)]| dx < +00 fort € [0, T1\ N, (3.46)
R

n—oo

ng (1)

h
with £ (V) = 0. Hence, for any ¢t € [0, T]\ N there exists a subsequence o,
such that

hn t
liminf/ IVIP (o)l dx = hm/ V[P (e, ")l dx,
n—0o0  Jpd k—o0 JRd
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hﬂ . .
and P (o, k© ) converges weakly in BV (X) and L%-ae. to a function B:. As a
consequence Df; = e,gtﬁd, so that B, € W“(X). Since Q is continuous, we

hn hn .
deduce that o, " = Q <P(Q, "m)> converges L£%-a.e. to Q(fB;). Recalling that

hil . .
0; 9 also converges weakly to o;, we obtain Q(f8;) = o;, thatis 8; = P(o;).

Moreover, from the equality VB; = e;0;, we get V[P(o;)] = e;0;. We have
proved that P(g;) € L', T; wh1(X)) and V[P(g;)] is absolutely continuous
with respect to o;. Finally QZ? +1)n, converges weakly* to o7, and the term U/ (Q;ﬁ”)
is lower-semicontinuous under weak™ convergence, and this concludes the proof of
equation (3.43).

We now prove equation (3.45). Let us observe that the assumption 6 ~ ¢¢
implies that L(x, v) = |v|* and H(x, p) 2 |p|“/, where o’ = a/(a — 1). Hence,
thanks to equation (3.43) we have

T T
+OO>/ df/ L(x, V;)ordx Z/ ||Vt||(za(g)dt (3.47)
0 X 0 !
and
T T )
400 >/ dt/ H(x, —e)ordx Z/ lle: %, . dt. (3.48)
0 X 0 L* (Qt)
Since

dr0r +div (0 V;) =0,
(3.47) implies that the curve t +— @, is absolutely continuous with values in the
a-Wasserstein space Py (X), and we denote by V its velocity field of minimal norm
(cf. [3, Chapter 8]). Moreover, thanks to equation (3.48), ¢; € L""(Qt) for a.e.
te0,7).

Denoting by |o’| the metric derivative of the curve ¢ — o, (with respect to the
«o-Wasserstein distance, cf. equation (2.10)), by (3.47) and [3, theorem 8.3.1] we
have B

10'1(1) < [IVillLoo) < IIVillLe(o,) < +00. (3.49)

Since e;0, = VP (o;) with P(g;) € W-1(X) for a.e. t, we can apply [3, Theorem
10.4.6] to conclude that, for £!-a.e. ¢, U has a finite slope at oL, |aU|(o;) =
llerll o @)’ and e, = 0°U(g;). The last statement means that ¢, is the element

of minimal norm of the convex set dlf(o;), and so it belongs to the closure of
{(Vo:9 e CX(X)}in L“/(Q,). Let A C (0, T) be the set of ¢ such that

(a) oU (o) # 9;

(b) U is approximately differentiable at ¢;

(c) (8.4.6) of [3] holds.
We use equations (3.48), (3.49), and the fact that |0l |(0;) = ||e;| lL"‘/(gr) for L'-ae.
t € (0, T), to conclude that

T 1 T , 1 T
’ o o
/0 oUlenle'I(r)dr = — /0 lerlZy gt + /0 IVillZ g dt < +00. (3.50)
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By [3, Proposition 9.3.9] U is convex along «-Wasserstein geodesics, and so ex-
ploiting equation (3.50) and invoking [3, Proposition 10.3.18] we obtain that
L0, 7) \A) = 0 and r — U(p;) is absolutely continuous. Thus its point-
wise, distributional, and approximate derivatives coincide almost everywhere, and
by [3, Proposition 10.3.18] and the fact that e, € 0l (0;) we get

d -
—U(or) = / (er, Vi)ordx. 3.51)
dt x
Because V and V are both velocity fields for 7 — o; we have
/ (Vo, Vi = Vi)oidx =0
X

for all ¢ € C°(X) for Llae 1 e (0, T), and since e; belongs to the closure of
(Vo :19 e CF(X)}in LY (0+) we conclude by a density argument that

/ (er, Vi — ‘Z)Qtdx =0
X

for £!-a.e. t € (0, T). This together with equation (3.51) finally yields

T _
Uor,) —Ulor) = — /T 1 /X (er, Vi)ordx
1

T
= —/ df/ (er, Vi)ordx,
T X

as desired. O

(3.52)

Remark 3.18. If o is a general nonnegative integrable function on X which does
not necessarily have unit mass, we can still prove existence of solutions to equation
(1.1). Indeed, defining ¢ := fX 00 dx, we consider of € P*(X) a solution of
equation (1.1) for the Hamiltonian H¢(x, p) := cH (x, p/c) and the internal energy
U€(t) := U(ct), starting from g := go/c. Then g; := coj solves equation (1.1).
Moreover, using this scaling argument also at a discrete level, we can also construct
discrete solutions starting from gg.

Remark 3.19. We believe that the above existence result could be extend to more
general functions 6 by introducing some Orlicz-type spaces as follows: for 6 :
[0, 400) — [0, +00) convex, superlinear, and such that 8(0) = 0, we define the
Orlicz-Wasserstein distance

y€l (1o, i)

Wg(uo,m):zinf{x>0: inf / 9<|x_y|)dy§1}.
XxX A
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We also define the Orlicz-type norm

Il fllo,n ::inf{k>0 : /X0<|Tf|>du(x)§l}.

It is not difficult to prove that the following dynamical formulation of the Orlicz-
Wasserstein distance holds:

1
W (uo, 1) = inf{/ IVillo,u, dt = Opar +div(p, Vi) = 0} : (3.53)
0

Now, in order to prove the identity (3.45) of the previous theorem in the case where
6 does not necessarily behave as a power function, one should extend the results
of [3] to this more general setting. We believe such an extension to be reachable
although not straightforward. However this kind of effort goes beyond the scope of
this paper.

4. Existence of solutions in unbounded domains
for weak Tonelli Lagrangians

The aim of this section is to extend the existence result proved in the previous
section to unbounded domains X, using an approximation argument where we con-
struct our solutions in X N B,,(0) for smoothed Lagrangians L,,, and then we let
m — 4-00. In order to be able to pass to the limit in the estimates and find a so-

lution, we need to assume the existence of two constants ¢ > 0 and a € (ddﬁ, 1>
such that
U™ () :=max{-U(t),0} <ct? Vi >0. 4.1)

The above assumption, together with (2.2) and (2.3), are satisfied by positive mul-
tiples of the following functions: ¢ In¢, or t* with « > 1. Under this additional
assumption we now prove some lemmas and proposition which easily allow to con-
struct our solution as a limit of solutions in bounded domains (cf. Subsection 4.2).

Thanks to assumption (4.1) we can prove that if M| () is finite then U~ (p) :=
fga U™ (0) dx is finite, and so U(0) = [ra U(0) dx is well-defined.

Lemma 4.1. There exists C = C(d, a) such that U~ (0) < C(M(0)* + 1). Con-
sequently U(o) is well defined whenever M(0) is finite. Furthermore C can be
chosen so that

/ U~ (0)dx < CM;(0)? R~ VR >0.
Br(0)¢
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Proof. We use assumption (4.1) to obtain

1
/ U= (o)dx <c f o%dx = ¢ / (1x]0)* ——dx
BRr(0)° Br(0)° Br(0)° x|

a 1—a
<c (/ |x|de) (/ |x|_“/(l_a)dx>
Br(0)¢ Br(0)° 4.2)

00 a 1—a
<cMi(0)* </+ r(d_l_n)dr)
R

=: c1(d, a)M1()* R0

This proves the second statement of the lemma. Observing that

/ U(Q)dxfc/ Qadxfc/ (14 0)dx

Br(0) Bg(0) Bg(0) (4.3)
<c (,Cd(BR(O)) + 1) =R+,

we combine (4.2) and (4.3) to conclude the proof. ]

‘We now prove a lower-semicontinuity result.

Proposition 4.2. Suppose that {on}nen C PY° (R?) converges weakly in L' (R?) to
0, and that sup, .y M1(0n) < +00. Then o € P?C(Rd) and liminf,_, oo U(0,) >
U).

Proof. The fact that o € Pf°¢ (R?) follows from the lower-semicontinuity with re-
spect to the weak L'-topology of the first moment.

We now suppose without loss of generality that lim inf,,_, o, I/ (0,,) is finite. Fix
& > 0. We have to prove that lim inf,,_, o U(0,) > U(0) — €. By Lemma 4.1 we
can find R > 0 such that

sup / U™ (0,)dx < e. 4.4)
neN J Bg(0)°
By Lemma 2.6 and the fact that U and U™ > 0 are convex we get

liminf/ U(oy)dx > / U(o)dx,
=00 JBg(0) Bg(0)

(4.5)
liminf/ Ut (on)dx > / U*t(o0)dx,
Br(0)¢

n—o0 BR (O)‘

Combining equations (4.4) and (4.5) we obtain lim inf,,_, oo U (0,) > U(0) —e&. This
concludes the proof. O

We remark that, thanks to the above results, minimizing ® (4, 0o, -) over
P€(X) still makes sense even when X is unbounded, provided that oo € P{“(X).
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4.1. Properties on moments in the case X is unbounded

Fix T > 0, and for any & > 0 suppose that we are given a sequence {QZ}OSksT/h -
P, not necessarily produced by any minimization procedure, such that

Chloy. ofyy) + UL, <UED. (4.6)

Assume that
m*(1) := sup {Ml(gg) + /[:&d IU(Qg)Idx} < 400. 4.7
h

For instance, if Qé’ = po for all h > 0, equation (4.7) holds if M;(gp) and
Jga [U(00)| dx are both finite.

Set Ut (o) := [y, UT(0)dx, where UT(t) := max{U (1), 0}. By equations
(2.11) and (4.6)

-1
Cun(ag-e) < Y Culef. o)) <U@Y) +U (@) — U (). (4.8)
k=0
which together with Lemma 2.13(ii), implies
—Achl + Won(eg. /) +U™ (o) < U(ep) +U (). (4.9)
Lemma 4.3. If o, 0 € P{¢, then
Mi(@) =[Ax+C(DIh +Chlo,0) + Mi(@)  Vh >0,
where C (1) is the constant provided by Lemma 2.13(iii).

Proof. We have
Iyl <1y —x[+|x]

so that integrating the above inequality with respect to y € I'(o, 0) we obtain

Mi@) 5/ v = xldy(x. y) + Mi(2). @.10)
R4 x R4

and since y € I'(p, o) is arbitrary we conclude that

Mi(e) < Wi(o,0) + Mi(0).
This together with Lemma 2.13(ii)-(iii) gives the desired estimate. ]

The following proposition shows that M (QZ) is uniformly bounded for kh <
T, provided that it is bounded for £ = 0.



A VARIATIONAL METHOD FOR A CLASS OF PARABOLIC PDES 243

Proposition 4.4. Suppose (4.6) and (4.7) hold. Then there exists a constant C,
depending on m*(1) and T only, such that the following holds:

M, (o) +/Rd UGhdx <C Yk, h, withkh <T.

Proof. We recall that by assumption QZ € P for all k, h, so that M (Q,i’) < +o00.
Suppose kh < T. By Lemma 4.3 and by equation (4.8)

Mi(o!) < Cn(oll, o) + [Ax + C(D1hk + My (o}

“4.11)
< UM —U©}) + [As + C()Ihk + M (0]).

Let C be the constant provided by Lemma 4.1. We use that lemma and equation
(4.11) to obtain

Mi(e) +UT(@}) = U (@) +C (1+ Mi@]) +[Ac+ C(Ik + Mi(el).

(4.12)
Define fort > 0
f@) :=sup{m: m—C(m*+1) <t}.

m=>0

Observe that f(#) > t, and f is nondecreasing. Thus, recalling that M (QZ) <
+00, by equation (4.12) we get

M) = f (UF @D+ 1A+ CONT + Mi@)) = fo  (@13)
and
U (e = U@} +C (1+ M{(e)) + [Ae + CIT + Miel).
By Lemma 4.1 and (4.13)
U (e <C(f§+1) forkh <T,
where C depend on C, T, m*(1), A, and C (1) only. This concludes the proof. [J

Remark 4.5. It is easy to check that the estimates proved in this subsection de-
pend on L only through the function 6 and the constants A*, A,, C* appearing in
(L3). Hence such estimates are uniform if {L,,},,eN is a sequence of Lagrangians
satisfying (L1), (L2) and (L3) with the same function 6 and the same constants
A*, A, C*,
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4.2. Existence of solutions

In this paragraph we briefly sketch how to prove existence of solutions in the case
when X is not necessarily bounded and L satisfies (L1"), (L2") and (L3), leaving
the details to the interested reader. We remark that our approximation argument
could also be used to relax some of the assumptions on U.

Let X C R? be an open set whose boundary has zero Lebesgue measure. We
fix oo € P*(X), and we assume that M|(gg) and fX |U (09)| dx are both finite.
Let us remark that under assumption (4.1) we have that f x U™ (00) dx is controlled
by Mi(o) (cf. Lemma 4.1). Hence the finiteness of M (gg) and fx |U (00)| dx is
equivalent to assume that both M (gg) and U (o) are finite.

Assuming that L satisfies (L1"), (L2") and (L3), we consider a sequence of
Lagrangians {L,, },,eN converging to L in C1(R? x R9) and which satisfy (L1), (L2)
and (L3) with the same function 0 as for L and constants A* + 1, A, +1,C* + 1
(we slightly increase the constants of L to ensure that one can construct such a
sequence). We denote by H,, the Hamiltonians associated to L,,. Consider now the
increasing sequence of bounded sets X,, defined as

X i= X N By (0),

and observe that, for each m € N, the set X,, is open and its boundary has zero
Lebesgue measure (since 0X,, C 0X U dB,,(0)). We now apply the variational
scheme in X, starting from o' := ©o0x8,,©) (¢f. Remark 3.18) with Lagrangian

L,,. In this way we construct approximate discrete solutions {Q,i',’lm} on X, which
satisfy the discrete energy inequality

T
my h,m h,my =h,m
U(py) M(P(k+1)h) = /0 ./]Rd [Lm(xa Vimhe;

+H,, (x, —V[U’(g?”")]) g?”"] dx dt — A,h.

Moreover, thanks to Proposition 4.4 (¢f. Remark 4.5) the measures {QZ{"} have uni-
formly bounded first moments for all k, &, m, with kh < T'. This fact together with
Lemma 4.1 implies that also &/~ (Q,il,;m) is uniformly bounded. Therefore, taking the
limit as & — O (cf. Subsection 3.5) we obtain a family of curves ¢ — o}" satisfying
the energy bound (3.43) and such that

sup {Ml(sz)+/ IU(Q?")Idx} < 4o0.
meN, te[0,T] R4

(Indeed U~ (0}"*) are uniformly bounded, and ¢ — U (o) is bounded too, cf. equa-
tion (3.33).) Moreover

dol" +div(p"V™) =0  on(0,T) x R?,
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with .

sup/ / O(1V"o;" dx dt < +o0

meNJo JRd
(by equation (3.43)), which implies a uniform continuity in time of the curves
[0,T] > ¢t — of". Thanks to these bounds, it is not difficult to take the limit as
m — 400 (cf. the arguments in Subsection 3.5) and find a uniformly continuous
curve t — o; which satisfies

d0r +divie,V;)) =0  on (0, T) x R?

in the sense of distributions and

T
U(po) —U(pr) 2/0 /Rd [L(x,Vi)o: + H (x, =V[U'(0)]) o/] dx dt.

(Here we used that U(p;') — U(po) and Proposition 4.2.) Once this estimate is
established, the proof of (3.45) is the same as in the bounded case. Hence we obtain:

Theorem 4.6. Let X C R? be an open set whose boundary is of zero Lebesgue
measure, and assume that H satisfies (H1"), (H2") and (H3). Assume the U sat-
isfies (2.2), (2.3) and (4.1), and let oo € P{°(X) be such that My(0o) and U (o)
are both finite. Then there exists a narrowly continuous curve t — o, € P{(X)
on [0, T starting from oo and a Borel time-dependent vector field V; on R? such
that M1 (o;) is bounded on [0, T] (so that in particular U~ (p,) is bounded), the
continuity equation

dor +div(o: V) =0  on(0,T) x R?

holds in the sense of distributions, and (3.43) holds true. Moreover V[P (g;)] €
L0, T: LY(X)) and V[P (0:)] is absolutely continuous with respect to o;.

Furthermore, if 6(t) ~ t for some o > 1 and U satisfies the doubling condi-
tion (3.44) then o, is a solution of (1.1) starting from oo, that is

Vi) = VpH (x, =o' 0OVIP@G)])  or-ae.

Moreover (1.2) (or equivalently (3.45)) holds. Finally, if (H4) holds and o9 < M
for some M > 0, then o, < M for all t € [0, T] (maximum principle).

Remark 4.7. When 0(¢) ~t“ with @ > 1, it is not difficult to see that if f x 1xX1%00 dx
is finite so is |’ ¥ 1x1%0: dx (here o is any limit curve constructed using the mini-
mizing movement scheme). Hence one can generalize Lemma 4.1 proving that the
a-moment of ¢ controls U~ (p) assuming only that condition (4.1) holds for some
a e (ﬁ, 1), and the above theorem still holds under this weaker assumption on
U. In particular if gg € Py (X) then o € AC4(0, T; Py(X)).

Remark 4.8 (Extension to manifolds). The above existence theorem can be easily
extended to Riemannian manifolds. Indeed in the compact case the proof is more
or less exactly the same, while in the noncompact case one has to replace the first
moment by f x d(x, x0)or dvol(x), where xq is any (fixed) point in M, d denotes
the Riemannian distance, and vol is the volume measure.
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5. Uniqueness of solutions

Throughout this section we assume that H satisfies (H1), (H2"), (H3) and (H4).
We further assume that U satisfies (2.2) and (2.3), X C R< is an open set whose
boundary is of zero Lebesgue measure, and we denote by X its closure. We suppose
that either X is bounded or X is unbounded but condition (4.1) holds. We suppose
that 6(z) ~ t* for some o > 1 and U satisfies the doubling condition (3.44). Our
goal is to prove uniqueness of distributional solutions of equation (1.1) when the
initial condition gg is bounded. The ellipticity conditions we impose seem to be
different from what is usually imposed in the literature. Our proof of uniqueness of
solution follows the same line as that of [15], except that most of our assumptions
are not always comparable with the ones there. In the sequel

=(0,T) x X, Q:=(0,T) x Q.

5.1. A new Hamiltonian

We consider the density function g; of equation (1.1) provided by Theorem 4.6,
which satisfies the property that V[P(o;)] € L'(£2) and is absolutely continuous
with respect to o;. If we set u(z, -) := P(o;) we have

9;0(u) =div a(x, Q(u), Vu) in D(Q), (5.1
where )
o —VuH(x,s,—m) ifs >0 R
a(x,s,m) = { 0 ifs = 0.m=0. (5.2)

and A : R? x [0, +00) x RY — [0, +00) is defined by

s?H (x, ) ifs >0
H(x,s,m):= 0 ifs=0,m=0 (5.3)
+00 ifs=0,m#0.
Here,6 =(0,...,0).

_ Foreachx € R?, H(x, -, -) is of class C2((0, +00) x R?), and the gradient of
H(x,-,-) at (s, m) is given by

7 _ 2SH(-X’ m) - S(VPH(xa m)a m)
VH(x,s,m) = ( SszH(x, % s
fors > 0 and m € R?. Observe that
2 _(2H=2(Vp,H, 2)(V,pH - 2, %) V,H —Vp,H -2
VH(x,-,)_< V,H - V,,H- % s Vo H s ). (5.4

Here H, V,H, V,, H are all evaluated a (x ) Since H (x, -) is convex we have
that
(VEH(x, -, )(0, 1), (0, 1)) = (VppH - 1, 1) = 0,



A VARIATIONAL METHOD FOR A CLASS OF PARABOLIC PDES 247

for 1 € RY. Hence, the matrix in equation (5.4) is nonnegative definite if and only
if for every A € R?

0= (V2. )12, (1, 1)
m
=2H = (Vp . =)+ (V-
N
m
+2(V,H, 2) - 2<VppH 2 /\> +(VppH -2, 1)
N

m m m
=20 =2(VpH. = 2 )+ (V- (A= ) = 2.
N N N

Equivalently, H (x, -, -) is convex on (0, +00) X R? if and only if
2H —2{(V,H, w) + (VppH -w,w) >0  YweR (5.5)

This is what we assume in the sequel.

Remark 5.1. H(x, p) = |p|" satisfies condition (5.5) if and only if r > 2. If A(x)
is a symmetric nonnegative definite matrix then H(x, p) = (A(x)p, p) satisfies
condition (5.5). Moreover, by linearity, if H; and H; satisfy condition (5.5) so does
H| + H;.

Remark 5.2. Suppose assumption (5.5) holds.

(a) Smce H > 0 we have that (0, O) belongs to the subdifferential of H (x, ,-)at
O, 0) In other words —a(x, O, 0) belongs to the subdifferential of H (x, -, -)
at (0, 0).

(b) The convexity of H(x,-, ") is equivalent to

(a(x, s, mp) —a(x, s2, mp), my — my)

> —(s1 — $2) {2 (slH <x, —@) —sH (x, _@)>
S1 )
(0ot (5. =) o) = (5,22 )}
51 $5

5.2. Additional properties satisfied by bounded solutions

We assume that (5.5) holds. Let o; € AC1(0, T'; P{“(X)) be a solution of equation
(1.1) satisfying (1.2) such that r — U (o;) is absolutely continuous, monotone non-
increasing, and V[P (o;)] € LY(Q) and is absolutely continuous with respect to ;.
Observe that o, satisfies in fact equation (3.43) and the inequality there becomes
an equality. Suppose there exists a constant M > 0 such that o, < M. Because
0(t) ~ t*, (H3) implies that for ¢ > 0 sufficiently small

5(@7

‘wmmr—Q<Hu—@WW@m
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so that multiplying both sides of the above inequality by o; we deduce

¢ (M= 1VIP@IN” — o) < o/l (x. o7 'VIP@)]) . (56)
Taking ¢ > 0 small enough, (L3) ensures
celVil* — o) < orL(x, V), CloVil® < M* o G+ L(x, V). (57)

Using the fact that equality holds in equation (3.43) and exploiting equations (5.6)
and (5.7), it is easy to show that existence of a constant Cjs, which depends only
on M and 0, such that

T T T
/ dt [ VP11 dx, / dt/ oIVl dx, / / 0 Vil¥0idx <Ciy
0 X 0 X 0 X (5 8)

where V; := V,H (x, —Qt_1V[P(Q,)]) . Also, choosing Cj, large enough and us-
ing (L.3), (H3) and equation (5.8), we have

T T
[t [ almi—grvip@on|ax [ ar [ oire volar=ca.
0 X 0 X
(5.9)
Remark 5.3. Since o, € AC1(0, T; P{°(X)), U is strictly convex, and ¢ > U (o,)
is absolutely continuous, we have o; € C([0, T]; LY(X)).

Observe that by equation (5.8) we have that u(t,-) = P(o;) satisfies Vu €
L""(Q), while the last inequality in (5.8) gives a(-, Q(u), Vu) € L*(2). Since o;
satisfies equation (1.1), by an approximation argument and thanks to Remark 5.3
we have

/ Ow)d,€ = / (a(x, Q(w), Vu), VE) (5.10)
Q Q

forany &£ € W1 (Q) such that £(z, -) = 0 for  near 0 and T.
As in [15], for n € C?(R) convex monotone nondecreasing such that 5" and 1"
are bounded we define g,), 04 : R? — R by

Z
qn(z, 2°%) = / n'(s—z90'(s)ds, z,2° €R,
ZO

ne(w, 2°%) 1= Su]g{n/(z — 29w — 0()) +qy(z. 2%}, w,z’ eR.
zZe

Lemma 5.4. Suppose v° € Wh¥ (X) N L®°(X) and y € CX((0,T) x RY) is
nonnegative. Then

/Q—qn(u, vy + (alx, Qw), Vu), Vn'(u — v”)y1) < 0. (.11

Proof. The proof is identical to that of [15, Lemma 1]. O
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5.3. Uniqueness of bounded solutions

In this subsection, for i = 1, 2, we consider Q; € AC1(0, T; P{“(X)) solutions of
equation (1.1) satisfying (1.2) and such that ¢t — U (Qﬁ) is absolutely continuous
and monotone nonincreasing. We impose that V[P(Qf)] e L'(Q) is absolutely
continuous with respect to of. We further assume existence of a constant M > 0
such that o/ < M. The goal of the subsection is to show that

t f lo; — 0?|dx is monotone nondecreasing.
X

Once such an estimate is proved, it extends immediately to solutions whose initial
datum belongs to L' and has bounded first moment, and which are constructed by
approximation (cf. Section 4) as a limit of solutions with bounded initial data. We
are neither claiming any uniqueness result in a more general setting nor we are
claiming to be able to provide optimal conditions under which uniqueness fail.

We define uj, up on 2 by

ui(t, 2, x) := P(o' (11, x)), us(t1, 12, x) := P(0*(12, x)).

If r € R we setrt = max{0, r} and r~ = max{0, r}.

To achieve the main goal of this subsection, we first prove a lemma whose
proof is more or less a repetition of the arguments presented on [15, pages 31-33].
Since a does not satisfy the assumptions imposed in that paper, we felt the need to
show that the arguments there go through.

Lemma 5.5. Ifminjo ) P’ > 0 and y € C2°((0, T)?) is nonnegative, then
—/N (Q(u1) — Qu2))™ (3,7 + 9, 7) < 0. (5.12)
&

Proof. Let f;,, € Céx’(Rd) be such that 0 < f, < 1, f,(x) = 1 for |x| < n,
fan(x) =0for|x| >n+2,and |V f,| < 1.Letn € C2(R) be a convex nonnegative
function such that n(z) =0 forz <0,n(z) =z — 1/2forz > 1. Set

Z

—N _z +._
). =5, =

Ny (2) = on ( ;

so that
;) () = =)' (—2). (5.13)

We fix #, and apply Lemma 5.4 to
VW =ur( ) =uatr, ), n=mny, v=7C0) /.

Then, we integrate the subsequent inequality with respect to #; over (0, T') to obtain

/Q—q;(uh u2) s, (7 fr)+Hatx, QGu1), Vur), VI (ur — u2)y f,1)<0.  (5.14)
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Similarly,

/{2—613_(142, un)dy (7 fo)+(alx, Qua), Vuz), VI(ng) (ua — u1)y f21)<0.  (5.15)

We exploit equations (5.13), (5.14) and (5.15) to obtain

/Qf(a(x, Quy), Vur) — a(x, Qua), Vuz), (Vuy — Vur)(n)" (ur — u2) fr
+ ) (uy — u2)V f)
S/Q(qgr(ul,uz)az]? + g5 (U2, u1)0,7) fu-

This together with Remark 5.2(b) yields

/~fn(n;*)”(u1 —u2)(Quz) — Qu))(E1 — E2)y +ﬁ R,
Q Q@ (5.16)

< /Q(q;(ul,uz)w g5 a2 )0, 7) fo,
where
R =7 (aCx, Q). Vi) — aCx, Q(us), Vo), (1) (y — un)V fy).
Ei(t, 1, x)
— ol (1, x) (2H(x, —el (1, X)) + (VpH (x, —el (1, x)) s x)>> L i=1,2,

with o (t;, x)e' (1, x) := V[P (0")](t;, x). We observe that, thanks to 5.9, it is not
difficult to show that Eq, E» € L1(Q).
Now, the second inequality in (5.8) gives

V! = VpH (v~ VIP@ED) € L)) < L' (@),
and so a(x, Q(u1), Vuy) € L'(Q). Similarly a(x, Q(u2), Vus) € L' (Q). Hence
IRy < A"V £l < Al

where Al € Ll(fZ). Since |V f;| — 0 as n — oo, we use the dominated con-
vergence theorem to conclude that fQ Tn1 — 0 asn — oo. Since u; and u, are
bounded, we may apply the Lebesgue dominated convergence theorem to the first
term in the left hand side of (5.16) and to the right hand side, to conclude that

- /:(’7;_)//(”1 —u2)|Qu1) — QulE1 — Exly
@ (5.17)

§/~ (g5 (1. 4230, 7 + g5 (w2, u1)3,7) -
Q
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Recall that u#; and u, have their ranges contained in the compact set [0, P(M)].
Moreoveri since minp, p] P > 0, Q is Lipschitz on [0, P(M)] for some Lipschitz
constant Cp;. Then (5.17) gives

—CM'/:(TI;)N(MI —up)luy —uz||Ey — Ealy

& (5.18)

5[ (g5 (u1, u2)d, 7 + g5 (u2, u1)dy,7) -
Q

Recalling that

195 (. 2] < (QR)— 0N ) @1 <z, 1z @) < sup lan” (@),

acR
(5.19)
and that, as § — 0T,

5 (2.2 = (@) — QEN*E, (1))@ — 2% 2@ > 0, (5.20)
we conclude the proof of the lemma by combining (5.18), (5.19) and (5.20). L]

Theorem 5.6. Suppose H satisfies (H1), (H2Y), (H3) and (H4). Suppose U satis-
fies (2.2), (2.3) and the doubling condition (3.44). Assume minjo ) P’ > 0 for any
M > 0, X C R? is an open set whose boundary is of zero Lebesgue measure, and
0(t) ~ t* with a > 1. Suppose fori = 1,2 that Qf € ACy(0, T;Pi(X)) are
solutions of equation (1.1) satisfying (1.2). Assume further that t — U (Qf) is ab-
solutely continuous, monotone nonincreasing, and V[P(Q;)] e LY(Q) and is abso-

lutely continuous with respect to Qf. If Qé, Q(z) are bounded then't — | X |Q,1 - le |dx
is monotone nondecreasing.

Proof. As shown in [15] this theorem is a direct consequence of equation (5.12). [
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