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Abstract

We study the well-posedness of an infinite-dimensional Hamilton-Jacobi equation posed
on the set of non-negative measures and with a monotonic non-linearity. Our results will be
used in a companion work to propose a conjecture and prove partial results concerning the
asymptotic mutual information in the assortative stochastic block model in the sparse regime.
The equation we consider is naturally stated in terms of the Gateaux derivative of the solu-
tion, unlike previous works in which the derivative is usually of transport type. We introduce
an approximating family of finite-dimensional Hamilton-Jacobi equations, and use the mono-
tonicity of the non-linearity to show that no boundary condition needs to be prescribed to
establish well-posedness. The solution to the infinite-dimensional Hamilton-Jacobi equation
is then defined as the limit of these approximating solutions. In the special setting of a convex
non-linearity, we also provide a Hopf-Lax variational representation of the solution.

1 Introduction and main results

A recent approach to describe the asymptotic free energy of a mean-field disordered system is
as the solution to a Hamilton-Jacobi equation. Spin-glass models have typically led to infinite-
dimensional Hamilton-Jacobi equations of transport type [27, 29, 30] while statistical inference
problems have given rise to finite-dimensional Hamilton-Jacobi equations defined on closed con-
vex cones [7, 8, 10, 11, 26, 28]. A general well-posedness theory for the former was established
in [12] while one for the latter was developed in [13]. In [19] we will propose to describe the
asymptotic mutual information in the sparse stochastic block model in terms of a Hamilton-Jacobi
equation posed over a space of probability measures, but featuring derivatives of “affine” rather
than transport type. The purpose of this paper is to develop a well-posedness theory for such an
infinite-dimensional Hamilton-Jacobi equation; we expect that this type of equation will appear in
other mean-field problems with sparse interactions. While our setting is different, the techniques
we use here draw heavily upon the arguments introduced in [12] and [13].

Let us describe the class of infinite-dimensional Hamilton-Jacobi equations that we consider.
We denote by .Z; the space of signed measures on [—1, 1],

%:{u | u is a signed measure on [—171]}, (1.1)
and by . the cone of non-negative measures on this interval,

My = {[J € M | 1 is a non-negative measure}. (1.2)
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We follow the convention that a signed measure can only take finite values, and in particular, every
U € ./ must have finite total mass. We fix a continuously differentiable function g : [—1,1] — R,
and for each measure u € .#, define the function Gy, : [—1,1] — R by

1
Gul) = [ ) du(s). (13)
‘We introduce the cone of functions
G ={Gu | 1 €M} (1.4)

as well as the non-linearity Co : 4. — R defined on this cone by

CalG) =1 [ Guan =1 [ [ st duts)ant). (15

This non-linearity is well-defined by the Fubini-Tonelli theorem. Indeed, if G, = Gy for some
measures U,V € .4, then

[ Guwanto = [ Guoanw = [ [ sm)anaviy, (16)

while

/ 11 Gy (x)dv(x) = / 11 Gu(x)dv(x) = / 11 / llg(xy)d,u(y)dv(x), (1.7)

and the symmetry of the map (x,y) — g(xy) implies that these two expressions coincide. Given a
function f: [0,00) x .#, — R and measures u,v € .#,, we denote by Dy, f(t, u; V) the Gateaux
derivative of the function f(z,-) at the measure u in the direction v,

Duf(t,[.L;V>:;i_l’f(l)f(t’u—i_g‘;)_f(t,u). (1.8)

We will say that the Gateaux derivative of f(z,-) at the measure u € .# admits a density if there
exists a bounded measurable function x — Dy, f(z, i, x) defined on the interval [—1, 1] with

1
Duf(t,pt:v) = [ Duf(t.p.x) dvi (1.9)

for every measure v € .#. We will often abuse notation and identify the density Dy, f (¢, u,-) with
the Gateaux derivative Dy, f (¢, ). The purpose of this paper is to establish the well-posedness of
the infinite-dimensional Hamilton-Jacobi equation

{8,f(t,u) = Cea(Dyf(t,p)) onRugx Ay, (1.10)

FO,u) =wy(u) on A .

under appropriate assumptions on the kernel g and the initial condition v : .Z — R. In particular,
these assumptions will imply that, in a suitably weak sense, the Gateaux derivative of the solution



Dy, f(t, 1) belongs to the cone . for all + > 0 and u € .#.. Before stating these assumptions and
the results they lead to precisely, let us describe the general strategy we will follow.

To obtain the well-posedness of the Hamilton-Jacobi equation (1.10), we will project it from
the infinite-dimensional space of measures . to a family of finite-dimensional spaces of mea-
sures ,///J(r ) with dimension monotone in some integer parameter K > 1. The well-posedness of
each of these projected equations will be obtained using techniques similar to those in [13], and
the limit as K tends to infinity of these projected solutions will be shown to exist using techniques
similar to those in [12, 27, 29]; we take the limit thus obtained as the definition of the solution to
the infinite-dimensional Hamilton-Jacobi equation (1.10).

In previous works, derivatives of transport type were the primary focus of investigation, and
it was thus natural to discretize the space of measures by restricting to measures of the form
K~! ):le Oy, only allowing the x;’s to vary but keeping the weight of each atom fixed. Due
to the nature of the derivatives appearing in (1.10), we choose instead here to define our finite-
dimensional approximating space as the cone of non-negative measures supported on dyadic ra-
tionals in the interval [—1,1]. That is, we allow the weights to vary, provided that they remain
non-negative, but keep the positions of the atoms fixed. Given an integer K > 1, we write

@Kz{kzziK|—2K§i<2K} (1.11)

for the set of dyadic rationals on [—1,1] at scale K. It will be convenient to index vectors using
the set of dyadic rationals, writing x = (xX¢)ke g, € R7Z&. We denote the set of discrete measures
supported on the dyadic rationals at scale K in the interval [—1,1] by

%iK) = {H eM|u= Y xi6y for some x = (xp)reg, € R>§} (1.12)

1
1] &5,
(K)

A natural way to project a general measure U € .# onto ./’ is via the mapping

O () = (12| [l +275) ) o € RZK. (1.13)

For u e # (K ), the image of i 1s simply the sequence of weights of the measure y at each pomt
in Pk, up to multiplication by |Zk|. The inverse of this mapping assigns to each x € R;g the
measure

(K) _ (K)

N xk O € M (1.14)

H 2% le keZ@K k Ok

We can use these projections to devise finite-dimensional approximations to the Hamilton-Jacobi
equation (1.10). These will be posed on the cone R>¢ x R . Indeed, any real-valued function
f1]0,00) x Ay Y LR may be identified with the function

F®1,x) = £, ™) (1.15)

defined on R>p x R g Moreover the Gateaux derivative at the measure U € ///j_ ) may be iden-
tified with the gradient | Zx |V ) (r,xX) (1)) by duality. Indeed, for any direction v € s

Duf(t,u;v) = f(K)(t,x(K)(u)+8x(K)(v)) = V& ¢ xXBOu) B (v).  1.16)

dele



The additional factor of |Zk| appears because x(K)(v) has ¢!-norm |Zx| whenever v is a proba-
bility measure. The corresponding initial condition becomes the function l[/(K) : R?g — R defined
by -
K
y®) () = y(u). (1.17)
The cone (1.4) and the non-linearity (1.5) may be projected in a similar manner. We introduce the

symmetric matrix
1

GK —
| Zk|?

(8(kK)) wegs, € R7EZK, (1.18)

and observe that for every u € ///j(LK) and k € %k,

/ / 1 /
Guk)= ¥, s(kku®) =177 3 glkk B (e =12k (GFO (W), (1.19)
k’e_@K K k’G@K

This motivates the definition of the projected cone,
Gx = {G(K)x(K)(,u) eR% |ue ///LK)} - {G<K>x eR% |xe ng}, (1.20)
and the projected non-linearity Cx : $x — R defined by

1 1
Cx(GFx) = GWx.x= ——
K( ) 2 2| @K|2 k,kg@K

g(kk )33 = Coo (G 0 - (1.21)
This projected non-linearity can be shown to be well-defined using the same argument that showed
the non-linearity (1.5) was well-defined. With this notation, our finite-dimensional approximation
of the Hamilton-Jacobi equation (1.10) reads

af®(1,0) = Cx(VF®)(1,x)) on RogxRZ (1.22)

subject to the initial condition fX)(0,x) = y&)(x) on Rgg . To study this equation we will in-
troduce an appropriate extension Hg : RZK — R of the non-linearity Cg, and instead consider the
Hamilton-Jacobi equation

0B (t,x) = Hg (VB (1,x)) on RugxRZK (1.23)

subject to the initial condition f(%)(0,x) = y®)(x) on ng. Notice that we have used the cone
ng as opposed to the more intuitive cone RZj. As detailed below, the monotonicity of the
projected non-linearity (1.21) and the ideas regarding boundary conditions of Hamilton-Jacobi
equations with suitable non-linearities developed in [ 13, 18, 31] make these two choices equivalent.
In particular, it will not be necessary to endow the projected Hamilton-Jacobi equation with a
boundary condition. Remembering that this Hamilton-Jacobi equation appears in the context of
statistical inference makes this insight rather reassuring. Indeed, the statistical inference model
does not suggest an obvious choice of boundary condition—given that we are ultimately interested
in the identification of the value of the solution at a point in R>o x {0}, we would at least not want
to use a Dirichlet boundary condition there! In earlier works, the imposition of a Neumann-type
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boundary condition was observed to be a workable option [27, 28, 29]. In [13], it was shown that
this somewhat artificial choice is not necessary, and no boundary condition needs to be specified,
because the non-linearity “points in the right direction”.

We now state the precise assumptions that will allow us to obtain the well-posedness of the
projected Hamilton-Jacobi equations and establish the convergence of their solutions. In the same
spirit as [12, 13, 27, 29], we will need the initial conditions l,l/(K) and y to satisfy a certain number
of Lipschitz continuity assumptions. Given an integer d > 1, we introduce the normalized-¢! and
normalized-¢!* norms, defined for every x,y € R by

d
el = g Xbsland [l = s (124
The underlying dimension d > 1 will be kept implicit but will always be clear from the context.
The normalized-¢' norm is meant to measure elements of RZ with a scaling that is consistent
with our identification of this space with the space of measures ///j(LK). The normalized-#'"* norm
serves to measure elements of the dual space, and is defined so that the Holder-type inequality
-y < [lellly Hliyllly . is valid.

The key continuity assumption on the projected initial condition y (K) that will make it possible
to establish the well-posedness of the projected Hamilton-Jacobi equations will be Lipschitz con-
tinuity with respect to the normalized-¢! norm. Another way to encode this property is to require
the initial condition y : .#Z, — R to be Lipschitz continuous with respect to the total variation
distance on .,

TV(u,v) =sup{|u(A) — v(A)| | A is a measurable subset of [—1,1]}. (1.25)

The normalized-¢!* norm will play its part when discussing the Lipschitz continuity of the pro-
jected non-linearity (1.21). To determine the convergence of the projected solutions, it will be
important to assume that the initial condition y : .#, — R is Lipschitz continuous with respect to
the Wasserstein distance on the set of probability measures Pr[—1,1],

1 1
W(P,Q) = sup{‘/lh(x) dP(x) —/ 1h(x) d@(x)‘ | 1A]lLip < 1}. (1.26)
Here ||-||Lip denotes the Lipschitz semi-norm
h(x) — h(x'
|AllLip = sup Intx) Z )] ,( ) (1.27)
x#x' e[—1,1] |x_x ’

defined on the space of functions & : [—1, 1] — R. The final assumption on the initial condition will
ensure that, in a sense to be made precise, the solution to the projected Hamilton-Jacobi equation
has a bounded gradient close to the projected cone %k defined in (1.20). It would of course be
more convenient to assume that the gradient really belongs to %%, rather than only being close
to it, but unlike in earlier works, this stronger property does not hold in the context of the main
application we have in mind in [19]. To impose the boundedness of the gradient, fix a > 0, and for
each integer K > 1 introduce the closed convex set

Hpg = {G<K>x € R7K | x e RZE and [|lx]||, < a} C %x. (1.28)
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Given a closed convex set # C RY, write

H'=H +B,1(0) (1.29)

1/2

for the neighborhood of radius d~!/2 around .#" in the normalized-¢!-* norm. Here

Bi(x) = {x' e R | ||| — x|l , < r} (1.30)

denotes the closed ball of radius r > 0 centered around x € R¥ relative to the normalized-£!* norm.
We will say that a Lipschitz continuous function 4 : Rd>o — R has its gradient in JZ" if

Vhe L™ (R ). (1.31)

Recall that a Lipschitz continuous function is differentiable almost everywhere by Rademacher’s
theorem (see Theorem 6 in Chapter 5.8 of [20]), so the spatial gradient V4 is well-defined as an
element of L™, and the condition (1.31) requires that this object take values in %" almost every-
where. A non-differential criterion for the gradient of a Lipschitz continuous function to lie in a
closed convex set is given in Proposition B.2, and will be used frequently throughout the paper. As
will be shown below, assuming that the initial condition has its gradient in %, suffices to ensure
that the gradient of the solution remains in this set at all times. Notice that this is insufficient to
be able to evaluate the non-linearity Cg at the gradient of the solution; however, under suitable
Lipschitz continuity properties of the extension Hg, it ensures that the projected Hamilton-Jacobi
equation (1.23) should be an adequate replacement for the Hamilton-Jacobi equation (1.22). In
particular, it justifies defining the solution to the infinite-dimensional Hamilton-Jacobi (1.10) as
the limit of the solutions to the projected Hamilton-Jacobi equation (1.23). Besides some smooth-
ness, the only constraint we will impose on the kernel g : [—1,1] — R is that it be strictly positive.
Among other things, this assumption ensures that a non-negative measure [ € .# cannot have
a large total mass unless the function G, takes large values. In summary, the assumptions on the
kernel g : [—1, 1] — R and the initial condition y : .Z, — R required for the validity of our main
results are the following.

H1 The kernel g : [—1,1] — R is continuously differentiable and bounded away from zero by
some positive constant m > 0,
g(x) > m. (1.32)

H2 The initial condition y : .Z — R is Lipschitz continuous with respect to the total variation
distance (1.25),

(W) — v < [[WllLipvTV (1, v) (1.33)
for all measures v, € 4.

H3 There exists a > 0 such that the initial condition ¥ : .Z; — R has the property that each of
the projected initial conditions (1.17) has its gradient in the set 7,

vy e L= (R ;47 x). (1.34)



H4 The initial condition y : Pr[—1,1] — R is Lipschitz continuous with respect to the Wasser-
stein distance (1.26),

W (P) — w(Q)| < [ ¥l|LipwW (P,Q) (1.35)
for all probability measures P,Q € Pr[—1, 1].

Observe that the hypothesis (H2) on the initial condition implies that the projected initial conditions
(1.17) are Lipschitz continuous with respect to the normalized-¢! norm,
W @) -y O] < WV (1) < Wlpavlle =Xl (136)
With these assumptions at hand, it is natural to wonder why we cannot simply invoke the main
result in [13] to obtain the well-posedness of the projected Hamilton-Jacobi equation (1.23). The
setting proposed in [13] is that of a Hamilton-Jacobi equation posed on a cone 4" and with a non-
linearity that is defined over the cone % as well; the key assumption to establish well-posedness is
that the non-linearity and the initial condition have their gradients in the cone % . In our context, the
non-linearity is initially only well-defined on the cone %.., or ¢k for the projected equations, and
we must make sure that the gradient of the solution remains in this space. This suggests that we try
to use the results in [13] with ¢ = %, or €k for the prOJected equations. However, our problem,
say for the projected equations, is naturally posed over R g rather than %%, and moreover the
gradient of the non-linearity that appears in our setting is not in ¢, although it is in ]R>0 To make
matters more complicated, the gradient of the finite-dimensional initial condition, and therefore
also of the solution, does not quite belong to @k, although it is in the closed convex set .7 .
Despite all this, we will show that the somewhat richer geometry of our problem can be dealt with
using arguments that are similar to those in [13].

We now describe the structure of these arguments in more detail, and state our main results.
We will first show that for any R > 0, it is possible to define a non-linearity Hg g : RZ& — R which
agrees with the projected non-linearity Cg on a large enough ball ¥k NBg(0), and is uniformly
Lipschitz continuous. We will then obtain the well-posedness of the projected Hamilton-Jacobi
equation

oW (t,x) =Hk (VB (1,x)) on RsgxRZE (1.37)

subject to the initial condition f&)(0,x) = w(®)(x) on RZ. Finally, we will show that the solu-
tions to these projected Hamilton-Jacobi equations admit a limit as K tends to infinity. We will
verify that this limit does not depend on the choice of the extension Hg g, provided that R is cho-
sen sufficiently large, and define it to be the solution to the infinite-dimensional Hamilton-Jacobi
equation (1.10).

To state our main well-posedness results, we introduce additional notation. Given functions
h: Rio — Rand u: [0,00) X R‘io — R, we define the semi-norms

h(x) —h(x' u(t,x) —u(0,x
T e e

and introduce the space of functions with Lipschitz initial condition that grow at most linearly in
time,

L={u:[0,00) x RY 0 — R | u(0,) is Lipschitz continuous and [u]y < oo}, (1.39)
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as well as its subset of uniformly Lipschitz continuous functions,
Sunir = {u € & supa, Mlyip <o} (1.40)
1>

The main well-posedness results for the projected Hamilton-Jacobi equation (1.37) and the infinite-
dimensional Hamilton-Jacobi equation (1.10) now read as follows.

Theorem 1.1. Under assumptions (H1)-(H3), the projected Hamilton-Jacobi equation (1.37) with
R > 0 admits a unique viscosity solution fRK € Lunit subject to the initial condition V/(K ). More-
over, fRK has its gradient in the set Ji/a: x and satisfies the Lipschitz bound

K
sup 145l = 19 i < Wi (1.41)

Theorem 1.2, Suppose (H1)-(H4), and given an integer K > 1 and a real number R > || Y||Lip, TV,
denote by fr"' € Lunir the unique viscosity solution to the Hamilton-Jacobi equation (1.37) con-
structed in Theorem 1.1. For every t > 0 and every measure W € .#, the limit

Flep) = Jim £ (6,25 (1)) (1.42)

exists, is finite and is independent of R. The value of this limit is defined to be the solution to the
infinite-dimensional Hamilton-Jacobi equation (1.10).

Solutions to (1.10) satisfy a comparison principle, since a comparison principle also holds for
solutions to the projected Hamilton-Jacobi equation (1.37), by Corollary A.2.

As is apparent, and similarly to [27, 29], we content ourselves here with identifying the so-
lution to (1.10) as the limit of our finite-dimensional approximations. This will suffice for our
purposes, and we leave open the question of providing a more intrinsic characterization of the
solution to (1.10), as was achieved in [12] in a related context.

In addition to these well-posedness results, we also obtain a Hopf-Lax variational representa-
tion for the solution to the infinite-dimensional Hamilton-Jacobi equation (1.10) in the case when
the non-linearity C. is convex. Hopf-Lax formulas for related problems have been explored in
[9, 10, 12, 13]. In [19], this variational representation will allow us to verify that, in the disassorta-
tive regime, our conjectured asymptotic mutual information for the sparse stochastic block model
coincides with the value of the asymptotic mutual information established in [14]. The convexity
condition on C. boils down to the requirement that the mapping (x,y) — g(xy) be non-negative
definite, and can be phrased as follows.

H5 The kernel g : [—1,1] — R satisfies the property

/ 11 / 11 g(xy) dut(x) du(y) > 0 (1.43)

for every signed measure U € ..



Theorem 1.3. If (H1)-(HS) hold, then the unique solution f:[0,0) x .#+ — R to the infinite-
dimensional Hamilton-Jacobi equation (1.10) constructed in Theorem 1.2 admits the Hopf-Lax
variational representation

ﬂum=3g%{wuHﬁw—§/16wwdww} (1.44)

for everyt >0 and U € M. Moreover, the supremum in (1.44) is achieved at some V* € .,
and whenever the initial condition Y admits a Gateaux derivative at the measure |1 +tv* with a
density x — Dy y(u +1tv*,x) belonging to the cone 6., we have

Gy =Dy (i +1v*,.). (1.45)

For the purposes of our companion work [19], it will also be important to identify solutions to
equations of the form (1.10) with a kernel g that does not satisfy the positivity assumption (H1).
The idea will be to introduce a new kernel which satisfies (H1) by translating g, and to deduce
the well-posedness of the equation with kernel g from the well-posedness of the equation with the
translated kernel. For this strategy to work, we will replace the assumption (H3) on the initial
condition by a stronger assumption which we now describe.

For every a € R introduce the set of measures with mass a,
Moy ={p € My | pu[-1,1] = a}, (1.46)

as well as the set of functions

Goeo ={Gu | L E My} (1.47)

The assumption (H3) on the initial condition will essentially be replaced by the assumption that its
Gateaux derivative lies in the set €, . for some a € R. As before, it will be convenient to state this
as an assumption on the projected initial conditions (1.17). For every integer K > 1 introduce the
set of projected measures with mass a,

) ={we.a® uinn=al, (1.48)
and write
Hoag = {G“()xeR@K | x € RZK and [||[||, :a} (1.49)

for its associated set of functions. We replace (H3) by the following stronger assumption.

H3’ There exists a > 0 such that the initial condition ¥ : .#Z, — R has the property that each of
the projected initial conditions (1.17) has its gradient in the set #_,, ¢,

vy e L7 (R s 2, ). (1.50)

Formal calculations now suggest a way to modify the solution to the infinite-dimensional
Hamilton-Jacobi equation (1.10) if the kernel g is not assumed to satisfy (H1) but is translated



by a large enough constant so that it becomes positive. Given a continuously differentiable kernel
g:[—1,1] = R, fix b € R such that the modified kernel

8p(z) =8(z) +b (1.51)
is strictly positive. For every u € .# define the modified function éb# [=1,1] = R,
~ 1
Gou(9) = [ B(w)du(y) (1.52)
the modified cone of functions,
Ghoo={Gpy | E M}, (1.53)
and the modified non-linearity ACV;,#X, : %?;;_‘oo — R,
Cpm(Gop) = / G () dpt(x 2/ / 2 () At (y) dp (). (1.54)
Notice that the additional constant b in g;, induces a shift in the expression above that depends only

on the total mass of the measure y. This suggests that, under assumption (H3’), if f;, is a solution
to the infinite-dimensional Hamilton-Jacobi equation

{alf(tuu)zab,w(D#f(t7“)) OnR>OX'ﬂ+7 (1.55)
F0,10) = (1) on s,
for the initial condition y, : .#, — R defined by
1
Vo) = ylw)+ab [ du (156)
then the function 2
bt
Folt, 1) = folt, 1) —ab/ au -2 (157)

should be a solution to the infinite-dimensional Hamilton-Jacobi equation (1.10). We omit the
dependence of f,, f;, and , on a since this constant is given to us and fixed by (H3’). The
following result renders this construction precise and ensures that it is independent of the choice
of b.

Theorem 1.4. Fix a continuously differentiable kernel g : [—1,1] — R and assume that (H2),
(H3’), and (H4) hold. Let b € R be such that the function gp defined in (1.51) is positive on [—1,1],
let yy, be defined by (1.56), and let f;, be the solution to the infinite-dimensional Hamilton-Jacobi
equation (1.55) constructed in Theorem 1.2. The function f;, given by (1.57) does not depend on
the choice of b € R, and it is defined to be the solution to the infinite-dimensional Hamilton-Jacobi
equation (1.10).

Combining this well-posedness result with the Hopf-Lax representation formula in Theorem 1.3
shows that under the additional assumption (HS), the function (1.57) admits a variational repre-
sentation.
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Theorem 1.5. Fix a continuously differentiable kernel g : [—1,1] — R satisfying (H2), (H3’) and
(H4). Suppose that there exists b € R such that the translated kernel g;, in (1.51) is strictly positive
on [—1,1] and satisfies (H5). Suppose moreover that for every | € .#., the initial condition Wy
admits a Gateaux derivative with density x — Dy y(l,x) belonging to the set 6, . Then, the
unique solution f : [0,00) X .4+ — R to the infinite-dimensional Hamilton-Jacobi equation (1.10)
constructed in Theorem 1.4 admits the Hopf-Lax variational representation

1
fltw) = sup {w<u+rv>—§ Gv<y>dv<y>} (1.58)
VEMy -1

foreveryt >0 and i € M. Moreover, the supremum in (1.58) is achieved at some V* € M,
with
Gy =Dyy(u+tv,). (1.59)

We briefly review related works on Hamilton-Jacobi equations in infinite dimensions. The
study of equations posed on infinite-dimensional Banach spaces was initiated in [15, 16, 17]. The
assumptions imposed on the Banach space preclude the possibility to apply the results presented
there to the space of bounded measures. The existence of solutions is obtained via a connection
with differential games. An example is also given in which solutions to natural finite-dimensional
approximations fail to converge to the solution of the infinite-dimensional equation. We do not
expect this phenomenon to occur for the problem we consider in this paper, and in any case, our
definition of the solution as the limit of finite-dimensional approximations is the one we make use
of in our companion work [19]. Moreover, for the equations of transport type appearing in the
context of mean-field spin glasses, it was shown in [12] that finite-dimensional approximations do
converge to the intrinsic viscosity solution of the infinite-dimensional equation.

Equations that are posed over a space of probability measures, or more general metric spaces,
have been considered in a number of works including [1, 4, 5, 6, 21, 22, 23, 24]. These works
revolve around equations involving derivatives of transport type for probability measures over R<.
Since transportation of mass over R¢ can be carried without limit, questions of boundary conditions
do not arise there, unlike in the more recent works [12, 27, 29] already cited above in which
probability measures over Rio or the space of non-negative definite matrices are considered. We
are not aware of previous works considering equations that involve derivatives of “affine” type, as
we do here. In this context, the natural “movements” are different from those appearing for the
transport geometry, and our additional constraint that we must deal with non-negative measures is

the source of the necessity to address boundary issues.

We close this section with a brief outline of the paper. In Section 2, we introduce a non-
decreasing and uniformly Lipschitz continuous non-linearity Hx g which agrees with the projected
non-linearity (1.21) on the intersection between the projected cone (1.20) and a large enough ball,
and we define the appropriate notion of solution to the projected Hamilton-Jacobi equation (1.37).
The definition of the function Hg  is inspired by Proposition 6.8 in [27] and Lemma 2.5 in [13].
We then leverage the well-posedness results established in Appendix A to prove Theorem 1.1. In
Section 3, with the well-posedness of the projected Hamilton-Jacobi equations (1.37) at hand, we
modify the arguments in Section 3.2 of [29] and Section 3.3 of [12] to obtain the convergence of
solutions as described in Theorem 1.2. In Section 4 we proceed as in Section 6 of [13] to obtain
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an approximate Hopf-Lax variational representation for the solution to the projected Hamilton-
Jacobi equation (1.37). By taking an appropriate limit in this variational formula, Theorem 1.3 is
established in Section 5. Section 6 is devoted to the proof of Theorem 1.4 and Theorem 1.5. So
as to not disrupt the flow of the paper, the main technical arguments required to establish the well-
posedness of the projected Hamilton-Jacobi equation (1.37) have been postponed to Appendix A.
All the results in this appendix appear in [13] in some form but have been reproduced here for
the reader’s convenience. It is also worth pointing out that we treat a slightly different setting
to the one in [13]. Indeed, our initial condition has its gradient close to a convex set and not in
it, and our non-linearity is monotonic with respect to a different convex set, as discussed below
(1.36). Appendix B reviews a fundamental duality theorem from convex analysis, establishes a
non-differential criterion for a Lipschitz function to have its gradient in a closed convex set and
provides a refresher on the basic properties of semi-continuous functions, which play a role in
Appendix A when running Perron’s argument for the existence of solutions.

Acknowledgements. We would like to warmly thank Hong-Bin Chen and Jiaming Xia for sharing
a preliminary version of [13] with us. Their work considerably simplified our task, allowing us in
particular to discard the much more complicated approach we had originally envisaged.

2 Construction of finite-dimensional approximations

In this section, we prove Theorem 1.1, and in particular establish the well-posedness of the pro-
jected Hamilton-Jacobi equation (1.37). Throughout the paper, we say that a function # : R — R
is non-decreasing if for every x,x’ € R? with ' —x € R, we have h(x') — h(x) > 0. More gen-
erally, given a closed convex cone % C R?, and denoting its dual cone by €* (see (B.1) for the
definition), we say that a function & : RY — R is ¥*-non-decreasing if for every x,x’ € RY with
x' —x € €%, we have h(x’) — h(x) > 0. In the case when £ is Lipschitz continuous, this is equiva-
lent to the requirement that 4 have its gradient in € (see Proposition B.2). To alleviate notation and
strive for generality, fix an integer dimension d > 1 and a symmetric matrix G € R?*¢ for which
there exist positive constants m, M > 0 with

m M
7 < G < 7 (2.1)
for all 1 < k,k’ < d. Consider the cone
¢ ={GxeR!|xe Ry}, (2.2)
the closed convex set
%:{GxeRd\xeR‘éo and ||[x]||, < a}, (2.3)
and the non-linearity C : 4 — R defined by
1
C(Gx) = 5Gx~x. (2.4)

This mapping is well-defined, for the same reason as that explained below (1.5). Recall the defini-
tion of the enlarged set (1.29) and of the normalized-/ !"and normalized-¢"* norms in (1.24). The
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first important result of this section will be the definition of a uniformly Lipschitz continuous and
non-decreasing non-linearity Hg : R? — R which agrees with C on the intersection of the cone %
and a large enough ball. We will then obtain the well-posedness of the Hamilton-Jacobi equation
associated with this non-linearity,

O f(t,x) =Hg(VF(t,x)) on RuoxRZ, (2.5)

subject to a Lipschitz continuous initial condition y : Rio — R with

W) = yO) < Wl =lll; and Ve L% (RS 2,). (2.6)

By (H3) and (1.36), the Hamilton-Jacobi equation (2.5) corresponds to the projected Hamilton-
Jacobi equation (1.37) for the choices d = |Zk|, G = G%) and Y = I[I(K). Theorem 1.1 will
therefore be an immediate consequence of the main well-posedness result of this section.

To establish the well-posedness of the Hamilton-Jacobi equation (2.5) using the results in Ap-
pendix A, it will be important that the extended non-linearity Hgz : R? — R be Lipschitz continuous
and non-decreasing. Let us start by verifying that these properties are satisfied locally on the cone
by the original non-linearity (2.4). It will be convenient to note that

1
[ellly < Gl . 2.7

forall x € Réo.

Lemma 2.1. The non-linearity (2.4) is locally Lipschitz continuous with respect to the normalized-
0% norm,

1
€)= CONN< — (T« + DI )y = (2.8)

forally,y € 6.

Proof. Fix y,y' € € with y = Gx and y = Gx’ for some x,x’ € Réo' The symmetry of G and the
Cauchy-Schwarz inequality imply that

€)= CON <G =) x| +|Gx =) x| < ([[Ixllly + I Ty =Yl

It follows by (2.7) that

(I YTy = 11

§|~

ICH) —CONI =
This completes the proof. |
Lemma 2.2. The non-linearity (2.4) is non-decreasing.

Proof. Fix y,y' € € with y <y’ (by this we mean that y —y € R‘éo), and let x,x’ € Réo be such
that y = Gx and y/ = Gx’. Observe that

2C())=Gx-x=y-x<y x=Gx - x=Gx-x¥' =x -y < -y =Gx'-x¥' =2C().

This completes the proof. [
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Extending the non-linearity (2.4) to R¢ while preserving these two key properties requires some
care. For each R > 0, we will define a non-decreasing function Hg : RY — R which is uniformly
Lipschitz continuous with respect to the normalized-¢"* norm and agrees with the non-linearity
(2.4) on the intersection of the cone (2.2) and the ball Bg = Bg(0) defined in (1.30). The definition
of this extension is inspired by Proposition 6.8 in [27] and Lemma 2.5 in [13].

Proposition 2.3. For every R > 0, there exists a non-decreasing non-linearity Hg : R? — R which
agrees with C on ¢ N Bg and satisfies the Lipschitz continuity property

S8RM
IHr(y) —Hr(Y)| < F\Hy—ﬂ

L (2.9)

forall y,y € R

Proof. The proof proceeds in two steps: first we regularize C by defining a non-decreasing and
uniformly Lipschitz continuous function which agrees with C on 4 N Bg, and then we extend this
regularization to R,

Step 1: regularizing C.

By Lemma 2.1, the non-linearity (2.4) satisfies the Lipschitz bound

4R
CO) = CON = — Ny =Yl .«

for all y,y’ € € N Bog. With this in mind, let L = %R, and define the regularized non-linearity
Cr:¢—R by

Cely) - {ma" (€00-CO+2L{Iblly,~R)) itre €na
C(0)+2L([lIylll; . —R) ify € €\ Bog.

To see that ER agrees with C on € N Bg, observe that for any y € 4 N Bg,
C(0) +2L(|[[y/ll; . —R) < C(0) =0 < C(y),

where the last inequality uses the non-negativity of the components of G. It will also be convenient
to note that by Lipschitz continuity of C on € N Byg,

C(0) +2L(llIyllly,. —R) = C(0) +2LR = C(0) + L{lI¥ll; . > C(v)

for any y € €' N dByg. This shows that ER is continuous. To establish the non-decreasingness of
Cr. fix y,y' € € withy <y'. If y,y’ € By, then the non-decreasingness of C in Lemma 2.2 implies
that C(y) < C(y"). Combining this with the fact that |||y|||, , < ||[Y']||; , reveals that Cg(y) < Cr(y').
On the other hand, if y € Bog and y' € € \ By, then / ’

Cy) < CO) + Lyl < CO) + LI . +L1I1]

1 2R) = ER()”)

and
C(0)+2L(|lIyllly . —R) < CO)+2L(|[y'lll; , — R) = Cr(Y).
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Once again Cr(y) < Cg(y'). Finally, if y € €'\ Bog, then 2R < [|ly[ll, . < [I[[ll;.. s0 ' € €\ Bag

and clearly Cg(y) < Cg(y’). This establishes the non-decreasingness of the regularized non-linearity
Cg. We now show that this non-linearity is uniformly Lipschitz continuous. The reverse triangle

inequality implies that the map y — C(0) + 2L(]||y|ll, i R) is Lipschitz continuous with Lipschitz

constant at most 2L. Recall that the maximum of two Lipschitz continuous maps with Lipschitz

constants at most L; and L, respectively, is Lipschitz continuous with Lipschitz constant at most

max(Ly,Ly). This means that Cg is Lipschitz continuous with Lipschitz constant at most 2L when

it is restricted to €’ N Bag or € \ Bag. For y,y’ € € with y € Byg and y' € €'\ Bog, we distinguish

two cases. On the one hand, if Cg(y) = C(0) +2L(|||y|||17* —R), the reverse triangle inequality

shows that

[Cr(y) = CrO)| < 2L lIIy111y o = 111 o] < 2Ll 1y =]l -
On the other hand, if Cg (y) = C(y), then the reverse triangle inequality reveals that

Cr(y) = Cr(y") < CO) +L|[I¥lll; . — CO) =2L(Ily'lll, . = R) < Llly—='lll; . +L2R—=lly'lll; )
<L|lly =yl .

while the lower bound Cg(y) = C(y) > C(0) + 2L(|[|y[] 1 —R) yields

Cr(") = Cr(Y) = 2L(IYlll1 . = IIl1y.0) < 2Ll =Yl -

This shows that Cg is a non-decreasing function which agrees with C on 4 N Bg and satisfies the
Lipschitz continuity property

~ - 8R
|Cr(y) = CrON[ < —llly =Y

(2.10)

1,x

forall y,y € €.
Step 2: extending to RY.

To extend the regularization of the non-linearity (2.4) to R?, define the function Hg : R — R by

HR(y):inf{ER(w) |w€‘€withw2y}. (2.11)

Lett = (1,...,1) € R¢ and observe that the vector v = % belongs to ¢ and satisfies the bounds

Sswsa @.12)
for 1 <k <d. In particular, the infimum in (2.11) is never taken over the empty set. Moreover, the
non-decreasingness of Cg and the fact that this function agrees with C on 4 N Bg imply that Hg
also agrees with C on 4’ N Bg. To see that Hg is non-decreasing, fix y,y’ € Rfl with y > y/, and let
w € ¢ be such that w > y'. Since w > y, the definition of Hg gives Hg(y) < Cg(w), and taking the
infimum over all such w shows that Hg(y) < Hg(y"). To establish the Lipschitz continuity of Hg,
fix y,y' € R? and let z = |||y —Y'|ll; «v € €. Recalling (2.12) reveals that for any 1 <k <d,

1
k=Y S My =Yl = Sy =yl < villly =51l = 26
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This means that z > y—y’. In particular, if w € € is such that w > y/, then w+z € € withw+2z > y.
It follows by (2.10), (2.11) and (2.12) that

~ ~ ~ 8R 8RM
Hi(s) — Co(w) < Calw+2) = Co(w) < Izl . < = 5~ lly =¥l

Taking the infimum over all such w and reversing the roles of y and y’ completes the proof. |

With this extended non-linearity at hand, we can now establish the well-posedness of the
Hamilton-Jacobi equation (2.5). The appropriate notion of solution for (2.5) will be that of a
viscosity solution. With Appendix A in mind, let us fix a non-linearity H: R¢ — R and a do-
main ¥ C R‘io, and define the notion of a viscosity solution for the more general Hamilton-Jacobi
equation

o f(t,x) =H(Vf(t,x)) on Rsox 2. (2.13)

A brief review of the definition and elementary properties of semi-continuous functions is provided
in Appendix B.

Definition 2.4. An upper semi-continuous function u: [0,00) X 2 — R is said to be a viscosity
subsolution to (2.13) if, given any ¢ € C“((O,oo) X .@) with the property that u — @ has a local
maximum at (t*,x*) € (0,00) X P,

(9 —H(V9))(r",x") <0. (2.14)

Definition 2.5. A lower semi-continuous function v : [0,00) x 9 — R is said to be a viscosity su-
persolution to (2.13) if, given any ¢ € C°°((0,oo) X .@) with the property that v — @ has a local
minimum at (t*,x*) € (0,00) X 7,

(9 —H(V9))(r",x") > 0. (2.15)

Definition 2.6. A continuous function f € C ([0, 00) X @) is said to be a viscosity solution to (2.13)
if it is both a viscosity subsolution and a viscosity supersolution to (2.13).

The existence and uniqueness results for Hamilton-Jacobi equations on positive half-spaces
developed in Appendix A now give the well-posedness of the Hamilton-Jacobi equation (2.5). It
will be convenient to remember that any closed and convex set .# C R? may be represented as the
intersection of the closed and affine half-spaces which contain it,

H ={xeR!|x-v>cforall (vc) € o}, (2.16)
where
o ={(v,c) eRIM |x-v>cforallx € # and ||v] =1} (2.17)
for any norm ||-||. A proof of this classical result may be found in Corollary 4.2.4 of [25].

Proposition 2.7. For every R > 0, the Hamilton-Jacobi equation (2.5) admits a unique viscosity
solution fgr € Lunis subject to the initial condition . Moreover, fg has its gradient in the set ¥,/
and satisfies the Lipschitz bound

sup [[| /R () llLip.1 = 1 WlILip,1- (2.18)

t>0
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Proof. To alleviate notation, we fix R > 0 and omit all dependencies on R > 0. We invoke Corol-
lary A.12 to find a viscosity solution f € £,if to the Hamilton-Jacobi equation (2.5) subject to the
initial condition y with

sup [|Lf (7 M lip, 1 = [1WlILip,1- (2.19)
>0

We will now show that f has its gradient in the closed convex set .#,. Denote by <7 the set (2.17)
associated with %, and the Euclidean norm ||-||,. For each (v,¢) € & introduce the closed convex
cone

%”v:{xeRd\x-sz}

as well as the function g, : [0,0) X R‘éo — R defined by g, .(¢,x) = f(t,x) — cx-v. It is readily
verified that g, . satisfies the Hamilton-Jacobi equation

9,g(t,x) = Hr(Vg(t,x)) onRsg xR,

subject to the initial condition g, .(0,x) = y(x) — cx - v for the non-linearity Hr(y) = Hr(y 4+ ev1),
where 1 = (1), € R7¢. Moreover, this initial condition is .7*-non-decreasing (the definition
of being .7#,"-non-decreasing was introduced at the beginning of this section). Indeed, we have
" = Rv by the biduality result in Proposition B.1. Moreover, for any x,x” € ]R“;O with X’ —x=1v
for some ¢ € R, the fact that (X' —x) -z > tc for all z € % and the characterization of y having its
gradient in the set %, given in Proposition B.2 imply that

Gre(®) —gue(x) = w(X) —y(x) —c(x’ —=x)-v>tc—tev-v=0.

It follows by Proposition A.13 that g, . is Z,*-non- decreasmg We now fix x,x’ € ]R o With the
property that for all z € %, we have (X' —x)-z>c¢. If v = Hx x” and ¢’ = = vl XH , then (v e
so the function g, + is .7]"-non-decreasing. This implies that

F() = F(1,0) = o (104 [ = 2ll2v) = g0 (1,2) + ¥ —allov-v > ¢
which means that f has its gradient in %, by Proposition B.2. This completes the proof. |

Proof of Theorem 1.1. Writing Hg g for the extension of the non-linearity Cx constructed in Propo-
sition 2.3, the desired result is now an immediate consequence of Proposition 2.7 and the Lipschitz
bound (1.36). |

3 Well-posedness of the infinite-dimensional equation

In this section, we establish the convergence of the solutions to the projected Hamilton-Jacobi
equations (1.37) as stated in Theorem 1.2. In the notation of Theorem 1.1, given an integer K > 1
and some R > 0, write flg ) € Lunif for the umque solution to the Hamilton-Jacobi equation (2.5)

subject to the initial condition l//( ). Recall that fR K) has its gradient in the set % ok and satisfies
the Lipschitz bound

sup 1/ () i = MW iy < [Wlipy, 3.1
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To prove the existence of the limit
— tim £ K
St ) = lim f") (2,51 (1)) (32)

we will appropriately adapt the arguments in Section 3.2 of [29] and Section 3.3 of [12]. Given

two integers K’ > K, it will be convenient to introduce the projection map P(K-K") : ng' — R?g

defined by - B
PEK) . = xK) () (3.3)

as well as the lifting map LEK) . RZx 5 RZx given by

LEK)x = (@) e g (3.4)

where X = (xg,...,x;) € R2F A key observation in proving the existence of the limit (3.2) is
that
pEKI KK — . (3.5)

The following technical lemmas will also play their part. The first two translate non-differential
properties of a non-differentiable function into differential properties of a smooth function at any
point where the difference of these functions is locally maximal. The third analyzes the transfor-
mation of the pairs (v,c) in the representation (2.16) of a closed convex set by the projection map
(3.3), and the fourth shows that these pairs can be used to quantify the distance from a point to the
closed convex set they define.

Lemma 3.1. Fix a Lipschitz function u € C((0,00) x RL) with L= sup,-o|[[u(t,)|[|Lip1 < oo If
pecC” ((0,00) X ]Rio) is a smooth function with the property that u — ¢ has a local maximum at
the point (t*,x*) € (0,00) x R, then IV, x*)|ll; . < L. Anidentical statement holds at a local
minimum.

Proof. Since u — ¢ has a local maximum at (¢*,x*) € (0,00) x RY ,
and x € R‘éo,

for every € > 0 small enough
O ¥+ £x) — (1",2) = ul(r",x" +£x) — u(t*,x*) > —eL| ]
Dividing by € and letting € tend to zero reveals that
Vo™, x") - x = —L|l[x]]];-
Choosing x; = —d sgn (0, ¢ (1*,x*))ey for each 1 < k < d completes the proof. [

Lemma 3.2. Fix a closed convex set #' C RY and a Lipschitz function u € C ((0,00) X Rio) with
Vu € L((0,00)xRY ;. #").  Any smooth function ¢ € C((0,00) x R? ) with the property that
u— ¢ has a local maximum at (t*,x*) € (0,00) x RY ) is such that Vo (t*,x*) € . An identical
statement holds at a local minimum.
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Proof. Recall the representation (2.16) of the closed convex set #” as the intersection of the closed
and affine half-spaces which contain it, and fix (v,c) € 7. Since u — ¢ has a local maximum at

(t*,x*) € (0,00) x RY ), for every € > 0 small enough,

O, x +ev)— (", x") >u(t™,x" +ev) —u(t*,x*) > ec.

The second inequality uses the characterization of Vu € J#” given in Proposition B.2 and the fact
that x- €v > €c for all x € #”. Dividing by € and letting € tend to zero reveals that

Vo ,x*)-v>c
for all (v,c) € <. It follows that V¢ (t*,x*) € #”. This completes the proof. |

Lemma 3.3. Fix two integers K' > K large enough and a pair of vectors (v,c) € RZk" x R with
I[VIll; = 1 such that, for every x € J] ., we have v-x > c. Then, for every y € X/,

P(K’K/)\wy >c 2

=Sk (3.6)

Proof. Fixy € J, g, and find vectors u®) ¢ ng and w&) € RZ with

1

y=G®uR) 4 w®, (W) <a and [ < s

Consider the vector
&) _ |7k )
k' ‘ -@K’ k'

in RZx’, and for each k' € Py, write k' for the unique dyadic k' € Pk with k' € [k, k' +27K).
Observe that

1{K' € 9}

for the vector oK) € RZx’ defined by

/ 1 '
o) = Y (g(kK) — g(kK))ug .
|@K/| k’G.@K/

Since GK)uK) ¢ Jfa' x> the defining property of v, the fact that |[|v|||; = I and Hélder’s inequality
give the lower bound

1

K2 (3.7)

PEKYyy > c—[la®, = Iw S, > e = [la®]), -

where we have used that |||P(K’K/)v|||1 < |IIv/l|, and |||w&) . < 2-K/2_ The mean value theorem
reveals that

T ¢
e . < B < =g

Substituting this into (3.7) and taking K large enough completes the proof. [
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Lemma 3.4. Fix a closed convex set %" C RY, and recall its representation (2.16) with ||-|| = ||| - |||,
as the intersection of the closed and affine half-spaces which contain it. If x € R? and € > 0 are
such that x-v > ¢ — € for all (v,c) € o, then there exist y € #"' and 7 € R? with x =y +z and
l2lll; . <&

Proof. Lety € #" denote a projection of x € R? onto the set .#” with respect to the normalized-
¢'* norm. More precisely, let y € .#” be any minimizer of the map y’ — |||y’ — x||| .« OVer points
y' € #”. The existence of such a projection is guaranteed by the fact that 27" is closed. If y = x,
then the desired conclusion is immediate, so from now on we assume that y # x. Introduce the set

I ={k<d|d—yl=lx=yllly .}

of indices at which [[[x —y[[[, , is achieved, and define the vector v € R4 by

d
sgn(yy —xx)1{k € 7}.

=17

We now show that (v,¢) € & for ¢ = v-y. By construction |||v]||; = 1, so suppose for the sake of
contradiction that there exists y € #” with (y) —y)-v=1y"-v—c¢ < 0. This means that

d
(y=y)-v= % Y. Ok —yi) sgn(yx—xi) > 0.
ke s

In particular, a coordinate k* € .# at which the quantity (yx — y;)sgn(yx — x) is maximized over
k € .# must satisfy

(Vi = Yjer) sgn (s —xg:) > 0.
At this point, fix r € (0, 1) small enough so that sgn(yx — xi +1(y;, — y&)) = sgn(yx — x) for every
k € .. For such a value of r > 0,

Iy =x+20" =9Il . = dre =20 +1 (3 —va)) sgn(yee —23) < [le—yllly .

Since the point y” = y+1¢(y' —y) is a convex combination of y,y’ € ¢, it must lie in the convex
set .#”'. This contradicts the fact that y minimizes the map y” — |||y — x|||, , over points y" € %",
and shows that (v,c) € 7. It follows that

ezc—xv=v-(y—x)=lx—ylll; .
Setting z = x —y completes the proof. |
We are now in a position to prove Theorem 1.2.

Proof of Theorem 1.2. To alleviate notation, until otherwise stated, we fix R > ||y/||rip Tv and keep
all dependencies on R implicit. The existence of the limit (3.2) will be established by showing
that the sequence (f®)(r,x8)(u)))g is Cauchy. With this in mind, fix K’ > K and introduce the
function

FEE (1,2) = fO) (1, PEK ) (3.8)
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defined on R x ng/. Since x\&) (1) = PKK)x(K) (11, the Cauchy condition may be expressed
in terms of this function as

A (x50 ) = 190 (1,68 () | = [ 750 (125 () = f O (B )] 3.9)

To control the right-hand side of this expression, we will first show that f(K ') is an approximate
viscosity solution to the Hamilton-Jacobi equation (2.5) satisfied by f (K') and then we will lever-
age the comparison principle in Corollary A.12.

Step 1: f (KK) is an approximate viscosity solution.

Consider a function ¢g € C°°((O, o0) X ng') with the property that f (KK') _ @g achieves a local
maximum at (*,x*) € (0,00) x R_§'". To be more precise, suppose that

sup (FEK) o) = (FEK) — gpr) (¢, x7),

By (r)

where 5

Bro(r) = { (1:3) € (0.00) x RIY ||t ="+ || —'l]l; < r}
is the ball of radius r > 0 centered at (*,x*). Decreasing r > 0 if necessary, assume without loss
of generality that

D
>0

BK/(F) C (0,00) x R

Assume also that ¢ € C*((0,00) x RZK’); this can be ensured by replacing ¢xs with n¢g for
some 1 € C(R7K’) which is identically one on By/(r) and vanishes outside RZf'. With these
simplifications at hand, introduce the smooth function

¢K(t7y) = (])K/ (l‘,x* + L(K’K/)y _ L(K’K/)P(K’Kl)x*)

defined on (0,e0) X Rijg . We will now show that the function @x admits a local maximum at
/ . . . 7
(*, PKK)x*) Tt will be convenient to notice that for any y € RZX

PEK) (4 KKy _ [ (KK) pRK) ) — pIRK) ey pEK) o+ — y e RZK (3.10)
by (3.5). To simplify notation, let y* = PKK)x* ¢ ng and introduce the ball
9, * * 9,
B (r) = {(t,) € (0,00) x R | [t =" |+ [[[y = y"l[; < 7} C (0,00) x RZE

of radius r > 0 centered at (t*,y*). Given (¢,y) € Bg(r), let z, = x* + LKK)y, _ [(KK) p(KK) x* i
such a way that by (3.10),

FO,y) = dx(s,y) = FEE) (1,2)) — 9xe (1, 2y).-
Observe that
=% |+ |llzy —x* |||, = [t — 2|+ [JLEK Dy — LEED | = e — |4 [y =¥l <7

s0 (,zy) € Bgs(r). It follows that

sup (f(K) — k) < sup (f(K’K,) —xr) = (f(K’K,) — g ) (1%, x7) = (f(K) — k) (t",y")

Bk (r) By (r)
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which means that ¢gx admits a local maximum at (¢*,y*) € (0,e0) X R@ % Since fK) is a viscosity
subsolution to the Hamilton-Jacobi equation (2.5) with V f K) e ¢! w.K> Lemma 3.2 implies that

Vo (t*,y*) € #x and  (9,¢x —Hk(Vox))(*,y") <O0.
To write this expression in terms of the original test function @k, notice that

D]

|@K| —P KKI)VQ)K/(I*,X*).

at¢K(t*,y*):al¢K'(t*7X*) and V¢K(I*7y )

This means that

| D
| Zk|

Zk|

P(K,K’)V(])K,(t*,x*) € %IJ( and o gg (17, x") — Hyg ( | Zk|

2K pKK)Y e (t*,x*)) <0.
The first of these conditions gives vectors uk) e Rgg and w) € RZ with

k| p 0 gy (1) = GOS0 ®), S|, < and (3.11)

(K)
|H] = 2[(/2

Observe that

|Zk|
12|

1

| 1 * %
NGEu|, , < IPEEIV g (% 27 I+ k2 S IVok (3l + Sz

Since f (KK') _ ¢k achieves a local maximum at (#*,x*), Lemma 3.1 and (3.1) imply that
1IVex (x|l « < lWllLip v

Recalling that R > ||y/||Lip v and taking K large enough ensures that GK)uK) € €% N Bg. It
follows by the Lipschitz continuity of Hx established in Proposition 2.3 that

x K) (K % |@K| (K.K' v % 8RM
90176 = Ci (G < B 7) = i (LA PRIV ) 4
SRM
SZK/ZmZ'

At this point, introduce the vector u&) e R;g defined by

X = % 'K € k)

in such a way that
! ! 1
CK/(G(K) (K )) g(kk’)u,(CK)u,(f) = CK(G(K)u(K)),
|Zk? k k'€ Dy

and therefore, o

. s / / RM

at‘PK/(t , X )—CK/(G(K)M(K)) S W (312)
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We now show that, up to an error vanishing with K, the term GE) &) in this expression may be
replaced by Vg (r*,x*). This is where Lemma 3.3 will play its part. Recall the representation
(2.16) with ||| = [[[-[[[; of £ as the intersection of the closed and affine half—spaces which
contain it, and fix (v,c) € &/ ‘With Iv|]];, = 1. The characterization of VfX) ¢ H, k given in

Proposition B.2 and Lemma 3.3 imply that for every € > 0 small enough,
O (1%,x° + €v) — oo (1%, x7) > fK (; pEK) 4 e pKK), ) — &) (t*,p(K,K’)x*)

2
ZS C_W

Dividing by & and letting € tend to zero reveals that Vg (t*,x*) - v > ¢ —
gives oK) € RS K’ and B&) € RZ’ with

3 /2 Invoking Lemma 3.4

Vo (t*,x*) = G a®) 1 pE) 10| <a and |||pK) (3.13)

At this point, fix k € Zx and k' € [k,k+27K). The mean value theorem implies that

! ! 1
7l (GX ) = i (] = | B SR )~ | Zi00 01"
k”e@
< 12l (6" ™)) = | Zi0 195, 901" ")
18/ = 1"l
+2—K.

Remembering (3.11) and (3.13), noticing that | Zx| = 2X*! and using the mean value theorem once
again shows that

oK' K _y
* % K
26 (), =125 T, 0y Gl )= Ziclwy”
.@K 21(/71(71 / K'-K 1 X
IR N (SSUG PR ENES W P
= e 'K/
D] & () I Il 3
= T 0 g(kk>au +ﬁl +
|@K/ |2 /=0 k”;@[(, k 2K 2K/2

/ ! 4‘ * * 5
=|Zp|(GK)al®)),, + 0 (W) = |Dk|Ox, O (1, X7) + O (W)

where we have written X =Y + ¢|(Z) to mean that |X — Y| < Z. In the third equality we used
that |||ﬁ(K/)|||17* + |||W(K)|||17* <3.27K/2 and in the fourth equality we used that |||aX)|||, <a
and increased K if necessary. It follows that

N K . 5, allglle o 6
IG* ™) =V (", o < S+ x— < 5rm
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where we have used that |||u®)|||; < a and increased K if necessary. Combining this bound with
the Lipschitz continuity of Hgs established in Proposition 2.3 and (3.12) reveals that

Ok (17,5 ) — Hgr (Vo (1,x7) ) < &k (3.14)

for the error term
56RM

2K/22°

In particular, the function (¢,x) — f&K) (¢, x) — &t is a viscosity subsolution to the Hamilton-
Jacobi equation (2.5) satisfied by (&), An identical argument shows that (z,x) — f&X) (1, x) + &kt
1s a viscosity supersolution to the Hamilton-Jacobi equation (2.5) satisfied by f (K7,

Step 2: comparison principle.

Using (3.1) and (1.36), it is readily verified that f(X:X) and f(&") are uniformly Lipschitz continu-
ous in the x variable relative to the normahzed ¢! norm with Lipschitz constant at most L = ||y/||Lip Tv-
Indeed, for any r > 0 and all x,x’ € R>0 ,

Ex =

FEED (,00) — FEED (1,0 < W lipov [[[PEK ) x = PEEDY N < (lwlluiprv e — ¥l

If V = [||Hk|l|ip,1 +» then the comparison principle in Corollary A.12 implies that for any R € R,
the map

(¢ ) fEE ) = O Ky — LA D) (I + Ve =R, — k! (3.15)

achieves its supremum on {0} x RQK' We now choose R’ = |||x(&) (11)]||, 4 V' and distinguish two
cases. On the one hand, if ' =0 and lI']l]; > (2L+ 1)R’, then (3.15) is bounded by

2L NIl = LA D)(INll, =R =R = [IX[l}, <0, (3.16)

where we have used the fact that fK-X)(0,0) = f&")(0,0). On the other hand, if # = 0 and
[12]|l; < (2L+1)R’, then (H4) 1mpl1es that (3.15) is bounded by

|W(K/)(x/) . I[I(K)(P(KK )’ < ||WHL1pW|||x I W( )’ﬂ;ﬁ)ﬂ@x’)' (3.17)

To estimate this Wasserstein distance, fix a Lipschitz function 4 : [—1,1] — R with ||A[|Lj, < 1 and
observe that

2K’K1

i) 0] < e 1 (e 5) )
h(y — s h(k+— ) —hk
’/ [,L (K.K") — |9K/|k62@ EZ(’) xk+2K, +2K ( )
1 2k 4! Al
< — — < 1
=~ ‘.@K/| keZ-@K E;O k+2K, 2K 2K

Taking the supremum over all such /4 and recalling (3.17) shows that (3.15) is bounded by

[WllLipw (2L + DR
2K

(3.18)
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whenever ¢/ = 0 and |||’|[|; < (2L+ 1)R’. Combining this with (3.16) reveals that the map (3.15)
is uniformly bounded by (3.18). Choosing # = ¢ and x' = x(K') (1), and recalling the choice of R’
yields

w(L+1)
2K

/ / / / Vl|Lip, !
£ (1,8 () — 1) 1,80 ) < ¥ (I @l V1) + .

Together with (3.9) and an identical argument with the roles of f (KK and f (K') reversed, this
implies that

lwllLipw (2L +1)
2K

‘f(K') (t,x(K/)(u)) — £K) (faX(K)(Hm <

Since V = ||[Hk|||ip,1 « is independent of K by Proposition 2.3 and &k tends to zero as K tends
to infinity, the sequence (f)(z,xX)(u)))g is Cauchy. This establishes the existence of the limit
(3.2) for each fixed R > ||y||Lip,v. All that remains is to show that this limit is independent of R.
Step 3: independence on R.

To show that the limit (3.2) is independent of R, fix R > R > ||y/||Lip,rv as well as K > 1 large
enough. The idea will be to show that, up to an error vanishing with K, the function fRK satisfies
the Hamilton-Jacobi equation defining flg, ). The equality of the limit (3.2) associated with R and R’
will then follow from the comparison principle in Corollary A.12. Consider ¢ € C* ((0, 00) X Rf" )
with the [Property that f,gK) — ¢ achieves a local maximum at the point (#*,x*) € (0,00) X Rig :
Since f,g Vis a viscosity subsolution to the Hamilton-Jacobi equation (2.5) associated with the
non-linearity Hg g,

(u[=1,1]+ V1) + &kt

(99 —Hk r(V9))(r*,x*) <0.

The fact that fIgK) has its gradient in the set Jifa’ x together with (3.1), Lemma 3.1 and Lemma 3.2
implies that
Vo(",x") € Xk and [[[VO(",xT)]

It is therefore possible to find u € R"z’g and w € R7K with

e S WllLipTy-

* x l
Vo, x) =G utw, |lulll; <a and [wl],, < K2

Observe that
NG ullly . < WIVOE 3+ Wl < W lLipv + S5 77

so increasing K if necessary, it is possible to ensure that G®)y € €xNBr C €k NBy. It follows
by the Lipschitz continuity of Hg g established in Proposition 2.3 that

8R'M
2K/24,2
8(R'+R)M
ok =K

(310 — Hicw (V) (.57 < 01" ") = Cx (G¥u) +

< (99 —Hxr(V9)) (", x") +

for the error term
8(R’ +RM

Sk = 2K /2,2
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In particular, the function (¢,x) — fX(¢,x) — &kt is a viscosity subsolution to the Hamilton-Jacobi
equation (2.5) defining fX. An identical argument shows that (,x) — fX (t,x) 4+ &kt is a viscosity
supersolution to the Hamilton-Jacobi equation (2.5) defining f,f/ . It follows by the comparison
principle in Corollary A.12 that for every u € .# and t > 0,

[ (6O W) = ) (1) | < i,

Letting K tend to infinity completes the proof. [

4 Approximate Hopf-Lax formula in finite dimensions

In this section, we revisit the Hamilton-Jacobi equation studied in Section 2, and under the ad-
ditional assumption that the matrix G € R9*? in (2.1) is non-negative definite, we establish an
approximate Hopf-Lax formula for the unique solution to the Hamilton-Jacobi equation (2.5). By
an approximate Hopf-Lax formula we mean that the error between the Hopf-Lax function we will
define and the solution to the Hamilton-Jacobi equation constructed in Proposition 2.7 tends to zero
when the dimension d tends to infinity. This will be used in the next section to establish an exact
Hopf-Lax formula for the solution to the infinite-dimensional Hamilton-Jacobi equation (1.10). It
will be convenient to introduce the bilinear form

(x,y)g = Gx-y (4.1)

associated with the non-negative definite matrix G, as well as its induced semi-norm

x|l = v/ (x,%)G- 4.2)

In this notation, the non-linearity (2.4) may be written as

1 1
C(Gx) = =Gx-x = = ||x||%. (4.3)

2 2
In particular, the non-linearity (2.4) is a convex function. This convexity property will allow us to
establish an approximate Hopf-Lax formula for the Hamilton-Jacobi equation (2.5). We define the

Hopf-Lax function fy, : [0,e0) X Réo — R by

_ _Iblig
fuL(t,x) = sup  w(x+y) : 4.4)

yeR‘éO 2t
The main result of this section is the following.
Proposition 4.1 (Hopf-Lax). Fix an initial condition  : R‘éo — R satisfying (2.6) with its gradi-
ent in the set K, let R > |||yl||;p,1» and denote by f :[0,c0) x R‘éo — R the unique solution to
the Hamilton-Jacobi equation (2.5) constructed in Proposition 2.7. If G € R?*4 is non-negative
definite, then for all (t,x) € [0,00) x RZ,

m2

Fltx) — fia (1.2)] < é(R+a+8RM). 4.5)
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To prove this result, we first verify that the convex dual of the mapping y — ||y||%/2 is the
non-linearity C. We next show that the function (4.4) satisfies the right initial condition, and that
the supremum in its definition is attained. We next argue that this function satisfies a semigroup
property, and deduce that it belongs to £,ir. Finally we show that, in a sense to be made precise, it
is an approximate solution to the the Hamilton-Jacobi equation (2.5). The estimate (4.5) will then
be a consequence of the comparison principle in Corollary A.12. It will be convenient to note that

for ever zZE R , WE have
y >0
d

2 m 2
IIZHGZd—2 Y sz =mlllzll7- (4.6)
kk=1

Lemma 4.2. If G € R*? s non-negative definite, then for every z € €,

_ .l
C(z)= sup <y-z (- 4.7)

Moreover, the supremum is attained at any point x € Rio with 7 = Gx.

Proof. We can represent each z € € in the form of Gx for some x € Rio- Using that G is non-
negative definite, we can appeal to the Cauchy-Schwarz inequality to assert that

1 1
y-Gx = () < IWllg Ivllo < 5 I3+ 5 13

‘We thus obtain that

N P R
(69 = 2l > sup (y-6x— 125,
yeR‘éO

For the converse inequality, we simply test the supremum with y = x. |

Lemma 4.3. If G € R is non-negative definite and y : Rio — R is a Lipschitz continuous
initial condition with Vy € L™ (Rdzo; H)), then for every x € ]Rgo,

fHL(O,x) = l//(x) (4.8)

Proof. For t = 0, we interpret the definition of f as

fuL(0,x) = sup w(x+y). 4.9)
yeR‘éO
I¥llc=0

Recalling (4.6), we see that the only y € R‘éo with ||y||¢ = 0 is y = 0. Together with (4.9), this
completes the proof. [

It will slightly simplify our arguments below to notice that the supremum in (4.4) is achieved.

Lemma 4.4. Fix an initial condition y : Réo — R satisfying (2.6). If G € R*? is non-negative
definite, then for any point (t,x) € (0,00) X R‘éo, there exists y € R‘éo with

2
Il

2 (4.10)

JuL(t,x) = y(x+y)
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Proof. Combining (4.6) with the Lipschitz continuity of y reveals that

2
e

m
S E <@+ I (vl = 5111

We can thus restrict the supremum in (4.4) to those y’s in RY £o that satisfy [|[y[||; < <2 allwllLip.-
Since we are now optimizing a continuous function over a compact set, it is clear that the supremum
is achieved. |

v(x+y) -

Lemma 4.5 (Semigroup property). Fix an initial condition y : Rio — Rsatisfying (2.6). If G € R4*¢
is non-negative definite, then for every pairt > s > (0 and x € Rgo,

2
faL(t,x) = sup {fm(&xﬂ)—m}. 4.11)

yGRéo Z(t—S)

Proof. Fix y,z € R‘éo. Since || - ||% is a convex mapping, we have

Herz ’yH Loz
Substituting this bound into (4.4) yields
2
ty+z r—s| z
fa(t,x) > yx+y+z) — = ‘y_ >yx+y+z)—= ‘yH -—|— -
2 G I=sllg
Taking the supremum over all y € R>o gives
faL(t,x) > fuo(s,x+2z) — w,
- 2(t —)

and taking the supremum over all z € R S0 establishes the lower bound

~liE
fuL(t,x) > sup < fur(s,x+y) .

yGRéo 2(1‘-.5‘)

To obtain the matching upper bound, we invoke Lemma 4.4 to find y € R <o such that

_ IIE
SaL(t,x) = y(x+y) — TR
Defining 7z = —y € R>0, we observe that
_tfs_¥:y_;? (4.12)

In particular, testing the supremum in (4.4) withy —z =2y € R>0 gives

ly—zl¢ ly —zI12
fHL(s,x+z)Zw(x+z+y—z)—2—sG:W(x+y)_ 5 G’
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and thus, using also (4.12), we obtain

Izl1Z ly—zlz —llzlg
fan(s,xd2) =5y 2 V) = T T
IylI%
Taking the supremum over z € R‘éo and then over y € ]Réo completes the proof. [

We next prove some regularity properties of the function fyr in (4.4).

Lemma 4.6. Fix an initial condition y : Rdzo — R satisfying (2.6). If G € R¥*? is non-negative
definite, then fur, € Lunit With

2
|||‘I’|||Lip,1

o (4.13)

Sup [l fi. (8, ) llip,1 < MWlllips  and - [filo <
t>

Proof. Fix (t,x,x') € (0,00) X R‘éo X Réo and invoke Lemma 4.4 to find y € Réo with

_ RFE
fuL(t,x) = y(x+y) - o
Taking this y € RZ, in (4.4) gives the lower bound
/ / ”y”ZG
faL(t,x) > y(x' +y) — o

and thus
JaL(t,%) = faL (6, %) < wx+y) =y +y) <[l e =X

Reversing the roles of x and x’ gives y' € R‘éo with

fan(t,x) = faL(t,x) <y +) =y +y) <[l e — X1

Combining these two bounds yields the first inequality in (4.13). To establish Lipschitz continuity
in time, fix x € Rio as well as # > s > 0. The semigroup property in Lemma 4.5 with y = 0 implies
that

fHL(t,x) > fHL(S,)C). (4.14)
Using Lemma 4.5 in combination with the first inequality in (4.13) and (4.6) gives

2
o (03) < S50+ s0p Wi I = < a2

YERY,

i
R — ot r—
+ 2m ( s),

where we have used the fact that r — r — %ar2 achieves its maximum at » = 1 /a. Combining this
with (4.14) completes the proof. |

We are finally in a position to prove Proposition 4.1.
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Proof of Proposition 4.1. Denote by &, an error term that will be defined in the course of the proof.
We will proceed in three steps; first, we will show that the function f (z,x) = fyr(¢,x) + &yt is a
viscosity supersolution to the Hamilton-Jacobi equation (2.5), then we will show that the function
f=(t,x) = fup(t,x) — &yt is a viscosity subsolution to the Hamilton-Jacobi equation (2.5), and fi-
nally we will conclude using the comparison principle in Corollary A.12.

Step 1: fy viscosity supersolution.

Consider a smooth function ¢ € C* ((O, 00) X ]Rio) with the property that f; — ¢ has a local mini-
mum at (*,x*) € (0,00) X ]R‘io. Using Proposition B.2, it is readily verified that fyp has its gradient
in % as y does. It follows by Lemma 3.2 that V¢ (t*,x*) € J#,. Tt is therefore possible to find
u€RL and w € R? with

1
Vo', x") = Gutw, |lulll; <a and [[wll;.<—=.

Vd
On the one hand, if s > 0 is sufficiently small that t* — s > 0, then
fr(t® =5, x 4 su) — 9t —s,x" +su) > f(5,x7) — ¢ (", x7).

On the other hand, taking su € Rdzo in Lemma 4.5 reveals that

2
SaL(,x) > fuL(t* —s,x" + su) —s%.

It follows that 5
O(t",x") — (1" — s,x" + su) —I—s% —&ys > 0.

Dividing by 0 < s < ¢* and letting s — 0 yields

2
GO (1", x") —u-V(r*,x*) + % — &y > 0.
Recalling that V@ (+*,x*) = Gu+ w and using Lemma 4.2, we obtain
0,0(t",x")—C(Gu) —u-w— &y > 0.

By Lemma 3.1 and Lemma 4.6, we have

1 1
Gull|;, < ||V (", x|, .+ —= < 1+—= <R,
[1Gullly . < [[[Ve @™, xM)II];, 7 TWllLip,1 Nz

so the Lipschitz continuity of the non-linearity Hg established in Proposition 2.3 implies that
8RM S8 a 8RM
mNd = Nd mVd

This shows that f is a supersolution to the Hamilton-Jacobi equation (2.5) provided that

(0h¢ —Hr(V)) (t*,x") = &g — [llull|, lIwlll, . -

o> @ +8RM
T Vad T med
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Step 2: f_ viscosity subsolution.

Consider a smooth function ¢ € C* ((O, ) X Rio) with the property that f— — ¢ has a local maxi-
mum at (t*,x*) € (0,00) x R? ). Since fiy. has its gradient in %, as y does, we have V@ (t*,x*) €
;] by Lemma 3.2. It is therefore possible to find u € R‘io and w € RY with

1
Vo', x") = Gutw, |lullly <a and [[wl],, < —=.

Vd
Suppose for the sake of contradiction that there exists & > 0 with
(010 —Hr(V9))(t*,x*) > 6 > 0.
Arguing as in the previous step, this implies that

S8RM
m2\d'

9 (t*,x*) — C(Gu) > 0 —

By Lemma 4.2, this may be recast as the assumption that

8RM

m2\/d

forall y € Rio- By continuity, of d;¢ and V¢, up to redefining § > 0, we may in fact assume that

. Iy1E
A0(t" )~y Gut 126 > 5

8RM

- w
g~ Il

for all y € R, and (',x’) sufficiently close to (+*,x*). Recalling Lemma 4.5 and arguing as in the

proof of Lemma 4.4, it is possible to find R > 0 such that, for every s > 0 sufficiently small, there
exists y; € ]R‘éo with |||ys|/|; < Rs and

2
o' X)—y- Vo' x')+ % > 68— (4.15)

. H}’SH%;

St x") = fuL(t* —s,x" +ys) s

It follows by the fundamental theorem of calculus and the absurd assumption (4.15) used with
— Js d
y =% e RY, that

ld
¢(t*,x*)_¢(;*_s,x*+ys):/o a(])(rt*—k(l—r)([*_s)arx*+(1—r)(x*—f—ys))dr

= /01 (Sat¢ —)’s'v¢)(t* +(r—1)s,x"+ (1 —r)ys)dr

Ioslls _, 8
St B AT

> fuL(t*,x°) — fun (™ — s5,x" +y5) +S<5 -

> 50 —

1,%

8RM_£>
m2/d d)
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Rearranging shows that for s sufficiently small,

SRM R n
m2/d d

This contradicts the fact that f — ¢ admits a local maximum at (¢*,x*) provided that

(= 5,5 4 y0) = O — 5,5 +35) > s(ﬁ— fd) ) — (1 x7).

&> R +8RM
1=Vd mAd

Step 3: comparison principle.
Combining step 1 and step 2 shows that, if we define

then f. is a viscosity supersolution to the Hamilton-Jacobi equation (2.5) while f_ is a viscosity
subsolution to this equation. Together with Lemma 4.3, Lemma 4.6 and the comparison principle
in Corollary A.12, this implies that for every (¢,x) € [0,00) X R‘éo,

|fHL(f,x) — f(2,%)] < &gt

as required. [ |

5 Hopf-Lax formula for the infinite-dimensional equation

In this section, we apply Proposition 4.1 to the projected Hamilton-Jacobi equation (1.37) and let K
tend to infinity in the resulting variational formula to establish Theorem 1.3. In addition to the as-
sumptions (H1)-(H4), we will suppose that the kernel g : [—1, 1] — R is non-negative definite in the
sense that it satisfies (HS). This assumption is equivalent to the non-negative definiteness of each
of the matrices (1.18), and therefore to the convexity of each of the projected non-linearities (1.21).
In particular, Proposition 4.1 implies that the unique solution f (K) [0,00) X RZ¢ — R to the pro-
jected Hamilton-Jacobi equation (1.37) in £, subject to the initial condition l[/(K) satisfies

2
FE e () = sup {w““ (x<’<)<u)+y)—%}wm%r”z)- (5.1)
yeRZK

Remembering the definition of the projected initial condition (1.17), the projected non-linearity
(1.21) and its relationship (1.24) to the non-linearity C. in (1.5) shows that

) = sup L) - =E ol 1), 52)

ve,///frm

where we have made the substitution y = x(K) (v) forv e '///4(_1(). Using Theorem 1.2 and a simple
continuity argument to let K tend to infinity in this expression gives the variational representation
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formula

= s {vwsn-5 [ cmavo] 53)
=vgz{w(u +tV)—%/_1Gv(y)dV(y)}- (5.4)

The second of these expressions follows from the first by setting v/ =v. To establish Theorem 1.3,
we need to show that the supremum in (5.4) is achieved at some v* € .Z, and that whenever the
initial condition admits a Gateaux derivative at the measure y +v* with density x — D, y(u +
1V*,x) in Goo,

Gyvs =Dy (u+1v*,-). (5.5)

If we ignore the constraint that the optimizers in (5.4) must be non-negative measures, then this
latter property is clear from the first order conditions on a maximizer. To prove this rigorously,
we first show that a maximizer exists, and we then establish a Cauchy-Schwarz inequality for the
non-negative definite kernel g(x,y) = g(xy).

Lemma 5.1. For everyt > 0 and U € ., there exists V* € M with

Flt1) = wlp+1v) / Gy () dv* (7). (5.6)

Proof. Fix a probability measure v € Pr[—1,1] and a positive constant A > 0. The Lipschitz
continuity (H2) of the initial condition implies that

v +Arv) < w(p) + |WllLipvTV(0,A1v) < w(p) + 221 ]|y ||Lip,Tv-
On the other hand,

[ Grtaane) =2 [ [ gte)avixavs) = A%

Combining these two bounds reveals that

lztm
2

w(u+1v)— - / Gy () dv(y) < y(u) + 24| WlipTv —

The supremum in (5.4) can therefore be restricted to measures in .# with bounded total mass.
The existence of a maximizer is now an immediate consequence of Prokhorov’s theorem. Indeed,
if (v,;) C . denotes a maximizing sequence, we may assume without loss of generality that each
measure in this sequence has total mass bounded by the same constant. It follows by Prokhorov’s
theorem that this sequence is pre-compact, and therefore admits a subsequential limit with respect
to the weak convergence of measures. By continuity of the functional being maximized in (5.4),
this weak limit must be a maximizer. This completes the proof. [

Lemma 5.2. If g satisfies (HS5) and W, v € . are signed measures, then

(/_I]Gv( ) (/ Gu(x)du(x )(/ Gy(x)dv(x ) (5.7)
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Proof. This is the Cauchy-Schwarz inequality for the non-negative definite kernel g(x,y) = g(xy),
and can be proved in a standard way. Indeed, for every ¢ € R, let

PO = [ [ sooaturmat+ o
1 1 1
:/lGu(x)d,u(x)—i—Zt/le(x)d[,L(x)—i—tz/le(x)dv(x).

This polynomial is non-negative by (HS). In particular, its discriminant cannot be positive. This

means that
22(/11 Gy (%) du(x)>2—4</11 Gu(x)d/.t(x)) (/11 Gv(x)dv(x)) <o0.

Rearranging completes the proof. |
We are finally in a position to prove Theorem 1.3.

Proof of Theorem 1.3. Fix t > 0 and u € .#,. Combining Theorem 1.2 with (5.4) shows that
the unique solution to the infinite-dimensional Hamilton-Jacobi equation (1.10) admits the Hopf-
Lax variational representation (1.44). Moreover, Lemma 5.1 ensures that the supremum in (5.4) is
achieved at some v* € .Z_ . To establish the final statement in Theorem 1.3, suppose that the initial
condition y admits a Gateaux derivative at the measure y +¢v* with density x — Dy y(u +1v*,x)
in 6. For any measure 1) € .#, the Gateaux derivative of the functional

Vi y(u+ev) — % 11 Gy(y)dv(y)

at the measure v* in the direction of n — v* is

1 1
D (1 +1veie(n —v¥) —t/_l/_lg(xy)d(n—v*)(x)dv*(y). (5.8)

Moreover, for every € € [0, 1], we have that v* + &(n — v*) belongs to .#., and is thus a valid
candidate for the optimization problem in (5.4). As a consequence, the quantity in (5.8) must be
non-positive. Using also the definition of the Gateaux derivative density in (1.9), we get that

t/_ll <DHII/(.U ‘l’tv*’x)_/_]]g(xy)dv*(y)) d(T]—V*)(X) <0, (5.9)

for every 1 € .#... The assumption that the density x — Dy y(u +1v*,x) belongs to the cone €.
gives a measure n* € .# with Gy« (x) = Dy y(u +1v*,x). Applying (5.9) to the measure n = n*
reveals that

1,1
[ ] s)dm =v)edm —v) e <o,
Together with (1.43), this implies that

1,1
/_]/_lg(x)’)d(n*—\/*)(y)d(n*_v*)(x):0_
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Applying Lemma 5.2 to the signed measures n* — v* and &, for some x € [—1, 1] shows that

1

[ st vy = [ seam v )ase) <o

Rearranging gives Gy+(x) = Gp+(x) = Dy (1 +1v*,x). Since x € [—1, 1] is arbitrary, this completes
the proof. [ |

6 The infinite-dimensional equation with arbitrary kernel

In this section, we extend the main results of this paper to the Hamilton-Jacobi equation (1.10)
associated with a kernel g that is not necessarily assumed to be positive. Fix b € R, and recall the
definition of the modified kernel g;, in (1.51), of the modified Hamilton-Jacobi equation (1.55) and
of the modified solution f} in (1.57). Introduce the symmetric matrix

s _ 1~ Ik,
Gy = Dk 2 (8 (KK')) e g € RTTH (6.1)
the projected cone
Cox = {6,(,K)x<K>(u) cR |pe ///L’Q} - {égK)x eR% |xe ng} 6.2)

and the projected non-linearity Eb7 K: ‘62;;7 k — R defined by

- ~ 1 ~x) 1 L
Cox GRy) = —GWy = gp(kk")xpxp. (6.3)
( ’ ) 27 2|Zk|? k,kg%(
Also define the closed convex set
Heapr = {GOx e R7 | x e RZE and |lx||, = a} (6.4)

The first order of business will be to verify that the function f, is well-defined by ensuring that
(H1)-(H4) are satisfied in the context of the infinite-dimensional Hamilton-Jacobi equation (1.55).

Lemma 6.1. Under the assumptions of Theorem 1.4, the kernel g, in (1.51) and the initial con-
dition W, in (1.56) satisfy (H1)-(H4). Moreover, each projected initial condition ITIISK) has its
gradient in F_, p k.

Proof. The kernel g, satisfies (H1) by the choice of b, while the initial condition y}, satisfies (H2)
by the triangle inequality and the bound

1 1
‘ab/ du —ab/ av] < alpl|[~1,1] = V= 1,1]| < alb{TV(u,v).
—1 -1

An identical argument shows that the initial condition , satisfies (H4). To verify (H3), introduce
the closed convex set

Fapx ={GOx € R? | x € RZE and |||, <},
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and fix ¢ € R and x,x’ € RZ% such that (x' —x)- z>cf0reveryz€,/"i/ . Now fixy € #_, g, and
represent it as y = G( Ju+w for some u € R? Oandwe]Rd W1th|\|u]||1—aand||]w]||l*§2 K/2,
If z=G, 'u+w, then

2 =GB u+b|||ul|,1x +w = y+ abix

for the vector tx = (|Zk| i, € ng. Since z € AL abk C V2 Wb K
(X —x)-y=(—x)-z— (X —x)-abix > c— (X' —x) - abix.
The assumption (H3’) and Proposition B.2 therefore imply that
yB () =y (x) > ¢ — (' —x) - abig.

Noticing that x - tx = |||x|||; and rearranging reveals that

7O -7 ) > e

Together with Proposition B.2, this establishes (H3). Notice that this argument only needed the
assumption that (x' —x) -z > ¢ for every z € #_, g so it also shows that f/?ng) has its gradient in
H_ap.x by Proposition B.2. This completes the proof. [

Together with Proposition 2.7 this result implies that for every R > 0, the Hamilton-Jacobi
equation N B N
al‘f(K) (Z,X) — Hb,K,R (Vf(K) (t,x)) on R>() X ng (65)
(K)

admits a unique viscosity solution ]A‘;[I? € Znit subject to the initial condition y,"’ which satisfies
the Lipschitz bound

supr|rf;’?<r,->|\|upl = 1% Ml (6.6)

Here H bKR: : RZ& — R denotes the extensmn of the non-linearity C;, x provided by Proposition 2.3.
Since the projected initial condition l,l/b has its gradient in the closed convex set 7’ ab K DY
Lemma 6.1, an identical argument to that in Proposition 2.7 shows that the solution fb Rralso has
its gradient in ¢ »x- Moreover, Theorem 1.2 allows us to define the solution to the infinite-
dimensional Hamilton-Jacobi equation (1.55) by

Folt ) = Jim fi5 (1,55 (). 6.7)

and guarantees that this limit is independent of R > 0 provided that R > ||y||LipTv. Using the
comparison principle in Corollary A.12 we now show that the limit defining the function (1.57),

a*bt

fotom) = gim (7050 0) = bl ) ), = 2 ). 68)

is independent of b by establishing Theorem 1.4.

36



Proof of Theorem 1.4. Let b,b' € R be such that the kernels g, and g, are positive on [—1,1], and
fix R > || ¥ ||Lip.Tv + || W ||LipTv- The idea will be to show that the function

/ b_bl
70,0 = 7 15) — o= — !

satisfies the Hamilton-Jacobi equation defining fb,K up to an error vanishing with K. We have
omitted the dependence on R, and will continue to do so throughout this proof, as this constant
will remain fixed. The equality of f;, and f;; will then follow from the com}garlson principle
in Corollary A.12. Consider ¢ € C°°((O, 00) X ]R;K w1th the roperty that fb b’ — ¢ achieves a
local maximum at the point (¢*,x*) € (0,0) x RZ§. Since fb s a viscosity subsolution to the
Hamilton-Jacobi equation (6.5),

a*(b—b')
2

for the vector ix = (|Zk| Viegy, € ng. The fact that fZK) has its gradient in ¢’ .p.x together
with (3.1), Lemma 3.1 and Lemma 3.2 implies that

+09(t* %) —Hp g (a(b—b)ig + Vo (r*,x*)) <0

alb—b )k +Vo(r*,x") € AL,k and  |lla(b—b)u+ V™, x), < [[WllLipv-
It is therefore possible to find u € R';]’g and w € RZK with

1

* % ~(K
a(b =Bk + VP2 =G utw [l =a and [l . < S

Observe that

~(K * %k
NG ull,, < llla(b b+ Vo (")l zm,

so increasing K if necessary, it is possible to ensure that 51(7 )u € %;71( N Bg. It follows by the
Lipschitz continuity of Hj, x established in Proposition 2.3 that

a*(b—b') . =~ ~K) 8RM
T—i—&;(l)(t 7X*)_Cb,K(Gb l/l) S 2K/—2mZ
Observe that
~ ~ 1~ 1 1
Cox (Gu) :EG,()K)u-uziG( Vu-ut - bH]u\Hl— GMu. ut5(b—b)d
~ ~ b—b
— Cb',K (Gl(f)u) + —( 3 )
so in fact SRM
x ok _ ~(K)(AK)
o (1*,x") = C ' (G 'u) < K2,
To replace 61(,{()u by V@ (*,x*) observe that
~(K) X(K) r o g * x\ o
G, 'u=G;, 'u+ (b’ —b)ik|ulll; =alb—b)xk + V(" ,x*) —w+a(b’ —b)ik

— V(") —w,
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and leverage the Lipschitz continuity of ﬁb@ x established in Proposition 2.3 to deduce that

(9:9 —Hy x(V9)) (r*,x") < &k

for the error term
16RM

2K/2m

In particular, the function (z,x) — £} b,(t x) — &kt is a viscosity subsolution to the Hamilton-Jacobi
equation defining fb, An identical argument shows that (z,x) — fb w (,x) 4+ &kt is a viscosity
supersolution to the Hamilton-Jacobi equation defining fb, It follows by the comparison principle
in Corollary A.12 that for every u € .4,

Ex =

B w) = £ (x5 () | = |5 (120 G0) = 757 (1.6 w)) | < .
Letting K tend to infinity completes the proof. |

Combining this well-posedness result with the Hopf-Lax representation formula in Theorem 1.3
we now prove the Hopf-Lax variational representation for f = f;, stated in Theorem 1.5.

Proof of Theorem 1.5. Fix b > 0 large enough so the kernel g, is positive on [—1, 1] and satisfies
(HS). Lemma 6.1 and the Hopf-Lax representation formula in Theorem 1.3 imply that for any
t>0and u € A,

e = sup {inu+v) -1 [ Grubiave ©9)

Vel

Since the Gateaux derivative density x — D, y(u +1Vv) belongs to the set €, . by assumption,
there exists a measure 1) € .#, _ with Dy y(u+1tv,-) = Gy. This means that

1 1
Du%(wrtv,x)zDuw(qu,xHab:/_1g(xy)dn(y)+ab2/_1§b(xy)dn(y),

so another application of Theorem 1.3 implies that the supremum in (6.9) is achieved at some
v* € ./, with N N
Gb7v* = D“l[/b([.t —|—t\/*, ) = Gbm-

Evaluating this equality at x = O reveals that

20 [ 0 =50 [ a0) =50

Since g5(0) > 0 by the choice of b, this means that v* € .#, ; and

e = s {1 [ Grmaove}

VE.//u’Jr
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It follows by (1.57) that

a’bt
Jo(t, ) = sup {%(uﬂv ——/ Gpy(y)dv(y —ab/ dp ——— }

VGL%%JF

>

bt
= sup {w(u+tv +abt/ dv——/ Gy(y)dv(y // dv dv——}
VE%(,H. 2

= sup {1lf(u+tv)—£ Gv()dv(y)}-

Vez///ct,+ 2

This completes the proof. u

A Hamilton-Jacobi equations on positive half-spaces

In this appendix we fix a non-linearity H : RY — R and an initial condition  : Rio — R with the
properties that

A1 the non-linearity H : R — R is Lipschitz continuous with respect to the normalized-¢!+*

norm,
H(y) =HO) < IR lLip, 1.« (A.D)
for all y,y’ € RY;
A2 the non-linearity is non-decreasing,
H(y) <H() (A2)

for all y,y’ € RY with y <y/;

A3 the initial condition y : R‘io — R is Lipschitz continuous with respect to the normalized-¢'
norm,

() = W] < Wllipa =21l (A.3)

for all x,x" € ]R>0;

and we establish the well-posedness of the Hamilton-Jacobi equations

o f(t,x) =H(Vf(t,x)) on RogxRL, (A4)

and
0, f(t,x) =H(Vf(t,x)) on R.oxR%, (A.5)

subject to the initial condition y. The appropriate notion of solution for these equations will be
that of a viscosity solution as described in Definition 2.6. To establish the well-posedness of these
equations we will closely follow [13]. We found it useful to provide full details when applying
Perron’s method, although our arguments will certainly be seen as classical by experts, and we
hope that the reader will also find these details helpful. To be more specific, first, we will use
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the assumptions (A1) and (A3) to prove a comparison principle for the Hamilton-Jacobi equa-
tion (A.5) which will ensure the uniqueness of solutions to this equation. This will be the content
of Section A.1. In Section A.2, we will combine (A1)-(A3) with the classical Perron method to
obtain the existence of a solution to the Hamilton-Jacobi equation (A.5). Finally, in Section A.3,
we will leverage (A2) to show that solutions to (A.4) and (A.5) coincide. In the last section of this
appendix we will show that the unique solution to the Hamilton-Jacobi equations (A.4) and (A.5)
preserves the monotonicity of its initial condition. It will be convenient to remember the definition
of the function spaces (1.39) and (1.40).

A.1 Comparison principle and Lipschitz continuity of solutions on Réo

In this section, we use the arguments in Proposition 3.2 of [29] to obtain a comparison principle on
Lunif for the Hamilton-Jacobi equation (A.5). Together with the observation that any solution in £
to the Hamilton-Jacobi equation (A.5) is uniformly Lipschitz continuous with Lipschitz constant
bounded by that of its initial condition, this comparison principle will imply the uniqueness of
solutions in £ to the Hamilton-Jacobi equation (A.5). The Lipschitz continuity of the solutions
to the Hamilton-Jacobi equation (A.5) will be obtained using the arguments in Proposition 3.4 of
[29]. For every r € R, we denote the positive part of r by r = max(r,0).

Proposition A.1. Fix a non-linearity H : RY - R satisfying (A1), and let u,v € Lyyif be a subsolu-
tion and a supersolution to (A.5). Write L = max (sup,~ |||u(t,") ILip,1>SuPsso V(7 ')H’Lip,l> and
V =|[[HllLip,1 + For every Q> 2L and all R € R, the map

(t,2) = u(t,x) = v(t,x) = Q([lIx[ll, + Vi —R) (A.6)
achieves its supremum on {0} x Réo

Proof. Suppose for the sake of contradiction that there exists 7 > 0 with

sup  (u(r,x) —v(t,x) — @(t,x)) > sup (u(0,x) —v(0,x) — 9(0,x)), (A7)

[0,7] ngo Rgo

where ¢(7,x) = O(|||x]||; +Vt —R) .- The proof proceeds in three steps: first we smoothen and
perturb (A.7), then we use a variable doubling argument to obtain a system of inequalities, and
finally we contradict this system of inequalities.

Step 1: smoothing and perturbing.

Given & € (0,1) to be determined, let 6 € C*(RR) be an increasing function with

(r—&)+ <6(r) <ry

for all € R. Consider the smoothed normalized-¢! norm,

l\)\'~

d
xk—i-é‘o
=1

1
11116 =
dy

and introduce the function
®(1,x) = QO (llxlll ¢, + V2 —R)
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defined on R>¢ x R‘éo. The choice of 8 and the bound (a+b)+ < ay + b, imply that
0(1,x) < D(1,x) + Qg0 < @(1,x) + 08, * + Oeo,

where we have used that (a + b)% < a? +b2 fora,b > 0. It follows by (A.7) that

sup (u(0,x) —v(0,x) —®(0,x)) < sup (u(r,x) —v(t,x) —D(r,x)) + Qgy + Qeé/z,
Rgo [O,T}ngo
so choosing & > 0 small enough guarantees that
sup  (u(t,x) —v(t,x) —®(r,x)) > sup (u(0,x) — v(0,x) — ®(0,x)). (A.8)

[0,T] ngo Rgo

This is a smoothed version of the absurd hypothesis (A.7). For technical reasons, it will be conve-
nient to perturb the function ®. Given € > 0 to be determined, introduce the function

t =d(¢ —_—
1(t,0) = D(e,x) + =
defined on R>¢ X Réo- Choosing € > 0 small enough ensures that

sup (u(t,x) —v(t,x) — x(t,x)) > sup (u(O,x) —v(0,x) — x(O,x)). (A.9)
[0,7]xR<,, R<,

This is a smoothed and perturbed version of the absurd hypothesis (A.7).
Step 2: system of inequalities.
For each a > 1, define the function Wy : [0, 7] x Réo x [0,T] x Réo — RU{—o0} by

(04
Yot x,t' X)) =u(t,x) —v(t',x') — 5 (=P +1llx=xlll) o) — 2(t,%). (A.10)

By doubling the variables and introducing the potential in this way, we ensure that whenever o >
4(L+1), the function W achieves its supremum at a point (¢, Xe, %y, X, ) Which remains bounded
as o tends infinity. Indeed, if we write C > 0 for a constant that depends on 7', Q, R, V, u(0,0),
[u]o, v(0,0) and [v]o whose value might not be the same at each occurrence, then for any x € R
with |[|x[||; g, > R+ 1, the bound ®(z,x) > O([[|x|||; g, +V? — R— 1) reveals that N

o
\Pa(tv)C?t/’x/) < u(O,x) —V(O,X/) - 5|||X—X/|||17€0 - q)(t7x) +C

(04
< LMl + 111 ) = S e =2l g, = QI g, +C€

IN

L= Olllll + (L= 5 ) lx =¥l ¢, +C
eL- Q)| +C.

IN

Remembering that Q > 2L and observing that the supremum of (A.10) is bounded from below
by W (0,0,0,0) ensures that this upper semi-continuous function achieves its supremum at some
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point (g, Xq, X, ) Which remains bounded with respect to the normalized-¢' norm as « tends to
infinity. In particular, the potential

a(|la—f&|2+ [[xe = xgll;) < 0‘(|ta—f&|2+ |||xa_xix”|l,so)

must remain bounded as « tends to infinity. It follows that, up to the extraction of a subsequence,
there exist #p € [0,T] and x¢ € Réo such that o, — t, 13, — £y, Xq — Xo and x}, — xp as & — oo. The
term = in the definition of ) guarantees that 7o € [0,7’). On the other hand, the semi-continuity
of u, v and yx together with the bounds

(u —v—x) (t,%) < Woto,Xa,ty,Xy) < ulto,xe) —v(ty,xy) — X (tosxa)

imply that
(u—v—x)(to,x0) = sup (u—v—y).
[0,7]xR<,,
By (A.9) it must be the case that 7y € (0,7'). This means that 4,7, € (0,T) for all & large enough.
We have therefore found a sequence of quadruples ((fq,Xq,fh,Xy) ) With 7o, 15 € (0,T) such that
W, achieves its supremum at (¢, X, 7y, Xy ) for o large enough. With this in mind, fix o > 1 large
enough, and introduce the smooth functions ¢, ¢’ € C=((0,T) x RZ)) defined by

o

2
0 (t,x) = v(tg, %) + = ([t =t ] + [[x = xG Il ¢, ) + (2, %),

o' (t',x') = u(to, xa) —

| QY

(It —ta|*+ H‘xl—xaHh,go) — X (ta, Xa)-

Since (fg,Xq,tp,X,) maximizes Wy, the function u — ¢ achieves a local maximum at the point
(tayxa) € (0,00) x RZ, while v — ¢’ achieves a local minimum at (¢,,x,,) € (0,00) x RZ. It fol-
lows by definition of a viscosity solution that

(010 —H(V9))(ta,xa) <O and (9,9 —H(V@'))(1g.xy) > 0. (A.11)

This is the system of inequalities that we now strive to contradict.
Step 3: reaching a contradiction.
A direct computation gives

(319~ H(Y9)) lre ) = @t~ 1) + AP ¥+ 3~ H(VO )
(09" —H(VO")) (15, %) = otta —1g) —H(V' (t5,xy)),
where
Dt X)) = 2 - (¥a —xa) 0 Dt xa),
2d ((xq —xp)2 +€0)2

/

o Xog — X
&qu)/(t&’x&):g_ ( (04 206)/{ T
((xa —xq )i+ &0)?




It follows by the definition of V = [[[H[[|;, ; , that

(99" —H(V$")) (15, x5) < t(ta — 1) —H(VP(ta,xa)) + VIV (tasxa) — V' (tes )] 1
< oftqg—ty) —H(V(ta,xa)) +Vd lrg]?é(d\axkd)(ta,xa)|.

A direct computation shows that Vd|d, ®(t¢,xq)| < 0 P(te,xe), so this can be bounded further
by

(&zfpl - H(V‘PI)) (tesXg) < Ot —tg) + O P(te, X)) — H(V‘P(favxa))
< (90 —H(V9)) (ta,xa) <O,
where the strict inequality is due to the term %~ and the final inequality leverages the first

(T—1)
inequality in (A.11). This contradicts the second inequality in (A.11) and completes the proof. W

Corollary A.2. Fix a non-linearity H : R? — R satisfying (A1). If u,v € Lunir are respectively a
subsolution and a supersolution to (A.S), then

sup  (u(r,x) —v(t,x)) = sup (u(0,x) —v(0,x)). (A.12)

R>o xR, R<,
Proof. Suppose for the sake of contradiction that there exists (*,x*) € (0,00) X Réo with

u(t*,x*) —v(t*,x*) > sup (u(0,x) —v(0,x)).

d
R,

Applying the comparison principle in Proposition A.1 with R = |||x*|||, +V¢* yields a contradiction
and completes the proof. |

Proposition A.3. Fix a non-linearity H : RY — R satisfying (A1). If f € £ is a viscosity solution
to the Hamilton-Jacobi equation (A.S), then

sup |[[£ (2, )llLip,1 = M0, )l Lip,1- (A.13)
>0

Proof. Let L = ||| f(0,")[|L;p,1 and suppose for the sake of contradiction that there exists 7 > 0
with

sup  (f(t,x) = f(t,2") = Llllx = x'[]];)
[0,T]xRE (xR,
>0> sup (f(0,x)—f(0,x)—L[[x=x1];). (A.14)

x,x’ER‘iO

The proof proceeds in three steps: first we perturb (A.14), then we use a variable doubling argument
to obtain a system of inequalities, and finally we contradict this system of inequalities.

Step 1: perturbing.

Given g € (0, 1) to be determined, let 8 € C*(R) be an increasing function with

(r—&)y <6(r) <ry

43



for all r € R, and consider the smoothed normalized-£! norm,

d
xllh,e, = Z AR
For a constant R € R to be chosen, Q > 2L and V = [||H[[| ., ; . introduce the function

®(t,x) = QO (|lx[l], ¢, + VI —R)

defined on R>¢ X Rio- Given € > 0 to be determined, consider the functions

€
uf(t7x) = f(t,X) —@(t,x) - ﬁ and V(t7x> = f(t7x) —FCI)(I,X)
defined on [0,7T] X Réo- Remembering (A.14) and choosing R > 0 large enough and €,& > 0
small enough guarantees that

sup  (ue(t,x) —v(t,x') = Llllx —x|[] ¢))
[0,T]xRL xR,
> sup  (ug(0,x) —v(0,x") = L||lx—x|]];). (A.15)

d d
Rzo szO

This is a perturbed version of the absurd hypothesis (A.14). Before moving onto the variable
doubling argument, observe that u, is a viscosity subsolution to the Hamilton-Jacobi equation
(A.5) while v is a viscosity supersolution to this equation. Indeed, fix ¢ € C™ ((O o0) X R‘io) with
the property that us — ¢ has a local maximum at (z*,x*) € (0,e0) X Rio This means that the map

(1,2) = (t.0) = (9(t.0) + D(r.3) + )

has a local maximum at (t*,x*) € (0,00) X Rio- It follows by the viscosity subsolution criterion

for f that .

A direct computation shows that dV |dy, (1", x*)| < dyP(1*,x"), so the definition of V = ||[H[[[1; ; .
implies that

(99 —H(V))(1",x") < 99 (r",x") —H(V(9 + @) (¢, x") + V[[[VO(*,x7)[l]; , <O

which means that u 1s a viscosity subsolution to the Hamilton-Jacobi equation (A.5). An identical
argument reveals that v is a viscosity supersolution to this equation.

Step 2: system of inequalities.

Fix § € (0,1), and for each a > 1 define the function Wy, : R>o X RL( X R0 x RE ) — RU{—eo}
by

AP (t*,x") + oD(t",x*) +

o
Vo (t,x,t' X)) = ue(t,x) —v(t',x') — 5|t—t'|2 — (L+81)|[[x=X|ll| - (A.16)
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By doubling the variables and introducing the potential in this way, we ensure that the function
W, achieves its supremum at a point (fy,Xq,%y,x,) Which remains bounded as @ tends infinity.
Indeed, if we write C > 0 for a constant that depends on 7', Q, R, V, £(0,0) and [f]o whose value
might not be the same at each occurrence, then for any x € R with |[|x||| e > R+1,

o (t,x,t',x) < L([IIxlll; + [IIK[1l;) — @(r,x) — Lfllx =[]}, + € < L= Q)]|Ix[ll; +C

where we have used the bound ®(#,x) > Q(|[[x]||; ¢, +V#—R—1)+. An analogous bound can be
obtained with x replaced by x’. Remembering that Q > 2L and observing that the supremum of
(A.16) is bounded from below by W (0,0,0,0) ensures that this function achieves its supremum
at some point (fq,Xq, 15,5 ) which remains bounded with respect to the normalized-#' norm as o
tends to infinity. In particular, the term ot —¢’ |2 must remain bounded as o tends to infinity. It
follows that, up to the extraction of a subsequence, there exist 7 € [0,7] and xo,x(, € Rio such
that tq — fg, ty, — fo, X¢ — Xo and xj, — xy as & — co. The term £ in the definition of u
guarantees that fo € [0,7). On the other hand, if C > T (|[[xal||; ¢ + [[[xGll; ) for all & > 1, then
the semi-continuity of u together with the bound

lPoc(tmxmt(/x,xix) Z _C15+ sup (Mg(t,X)—V(t,x/)—L‘HX—X/H’LEO)
[0,T]xRL xR,

implies that

Wo(to,x0,t0,%0) > —C18+  sup  (ue(t,x) —v(t,x") = Ll[lx= X[l ,)- (A.17)
[0,7] ngO ngo

To leverage this bound, observe that

W, (0,x0,0,x) = e (0,x0) — v(0,x0) — (L+ 81)|[lx0 — x0I] g,
< sup  (ug(0,x) —v(0,x") — L|[]x—x|||;) (A.18)
RL xR,

and

€
W (t0,%0,10,%0) = ue(to,x0) — v(to,X0) < sup (— 29(t,x) — T_)
[o,T}ngO —t

Since 0 is non-decreasing this can be bounded further by

‘Pa(O,xO,O,xé)§sup(—2¢(0,x)—;>§ sup  (ue(0,x) —v(0,x') —Llx—x[|,), (A.19)

d d d
R, RS xRZ,

where we have used the fact that —2®(0,x) — % = u(0,x) —v(0,x). Combining (A.17), (A.18)
and (A.19) with the absurd assumption (A.15) and choosing 6 small enough shows that 7y € (0,7)
and xo # x,. This means that, taking a subsequence if necessary, it is possible to guarantee that
ta,ty € (0,T) and xo # x}, for all a large enough. We have therefore found a sequence of quadru-
ples ((fo, X, Ty, X))o With tg,2, € (0,T) and xo # x|, such that ¥y achieves its supremum at
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(ta,Xa,thy,x}y) for a large enough. With this in mind, fix @ > 1 large enough, and introduce the
smooth functions ¢, ¢’ € C((0,T) x R‘éo) defined by

« 2
O(t,%) = vltgxa) + St —ta|"+ (L+80)[lx = xglll 1 g
a
¢o'(t',x') = u(ta,xa) — 5|t/—toc|2 — (L+68t)|[[xa = x'[[] ¢, -

Since (tq,xq,th,x,) maximizes W, the function ue — ¢ achieves a local maximum at the point

(ta,xa) € (0,00) x RZ ) while v — ¢ achieves a local minimum at (tg,xp,) € (0,00) x R It fol-

lows by the observation that u is a viscosity subsolution while v is a viscosity supersolution that
(010 —H(V9))(ta,x¢) <O and (99" —H(V@'))(1g.xy) > 0. (A.20)

This is the system of inequalities that we now strive to contradict.
Step 3: reaching a contradiction.
A direct computation gives

(09 —H(V9)) (ta,xa)
(919" —H(V9")) (¢ x0)

(¢
(¢

to) + 0l —x 11 g, = H(VO (ta xa)

= o —
= a(ta —tq) —H(V'(t5x0))
where
L+6ta ) (xa_x;x)k
4 (o~ )} +e0)?
It follows by the second inequality in (A.20) that
(019 —H(V$)) (ta,xa) = (09" —H(V')) (tg,,x5,) + 1llx —xg Il ¢, > O

This contradicts the first inequality in (A.20) and completes the proof. |

axk¢(foc,xa) =

= xk¢/(t(/xuxix)'

Corollary A4. Fix a non-linearity H : R — R and an initial condition v : R? — R satisfying
(A1) and (A3). If f1,f> € £ are viscosity solutions to the Hamilton-Jacobi equation (A.5) with
initial condition , then f| = f5.

Proof. This is an immediate consequence of Proposition A.3 and Corollary A.2. [ |

A.2 Existence of solutions on R‘éo

In this section, we fix a non-linearity H : R¢ — R and an initial condition v : Rio — R satisfying
(A1)-(A3), and we use the classical Perron method to establish the existence of solutions to the
Hamilton-Jacobi equation (A.5). We closely follow the arguments in Chapter 5 of [2]. It will be
convenient to fix a positive constant

K >sup {|HO)| [y € R with [[[yl[l; . < llwllLip,1 }- (A21)
and to define the continuous functions u,u : [0,0) X ]R‘éo — R by
u(t,x) =y(x)— Kt and u(t,x)=y(x)+Kzr. (A.22)

The importance of these functions stems from the fact that they are a viscosity subsolution and a
viscosity supersolution to the Hamilton-Jacobi equation (A.5), respectively.
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Lemma A.5. Fix a non-linearity H : R? — R and an initial condition y : Rdzo — R satisfying
(A1)-(A3). The functions u and u defined in (A.22) are a subsolution and a supersolution to the
Hamilton-Jacobi equation (A.S), respectively.

Proof. Consider a smooth function ¢ € C* ((O, o0) X R‘éo) with the property that u — ¢ has a local
maximum at a point (*,x*) € (0,00) x Rio- For any x € R‘éo and every € > 0,

Ot x" +ex) —o(t",x") > u(t™,x" +ex) —u(t*,x") = y(x* +ex) — y(x*).

Dividing by € and letting € tend to zero shows that V@ (t*,x*) -x > Vy/(x*) - x for all x € ]R‘éo. It
follows that V@ (+*,x*) > Vy(x*), so (A2) and the fact that #* > 0 imply that

(39 —H(V)) (", x") < du(r*,x") —H(Vy(x")) = =K —H(Vy(x")). (A.23)

d

45 % € R? and € > 0 small enough,

To bound this further, observe that for every x € R

w(x+ex) —w(x) < elllwlllLp, ;-

Dividing by € and letting € tend to zero gives

V() - < ([l 1]

Choosing x" = dsgn(dy, y(x))ex shows that [[[Vy/(x)|[|;, < Il WlllLip,1- It follows by continuity
that [[[Vy (x*)[l[; . < [l||l|Lip,1 so (A.23) and the definition of K imply that u is a subsolution to
the Hamilton-Jacobi equation (A.5). An identical argument shows that % is a supersolution to the
Hamilton-Jacobi equation (A.5). This completes the proof. |

The main result of this section will be that the function f : [0,e0) X ]Rdzo — R defined by

f(t,x) = sup u(t,x) (A.24)
ue.s
for the set
S ={u:[0,00) x R‘éo — R | u <u<uand u* is a subsolution to (A.5)} (A.25)

is a viscosity solution to the Hamilton-Jacobi equation (A.5). We refer to Appendix B for the
definitions and basic properties of lower and upper semi-continuous envelopes of a function u,
which we denote by u, and u* respectively. The strategy will be to show that f* is a viscosity
subsolution to the Hamilton-Jacobi equation (A.5) while f, is a viscosity supersolution to this
equation. The comparison principle in Corollary A.2 will then imply that f is a viscosity solution
to the Hamilton-Jacobi equation (A.5). Throughout this subsection, we will write

B (r*,x*) = {(t,x) € (0,00) x RL | |t — "> + [lx —x*|[3 < r*}. (A.26)

for the Euclidean ball of radius r > 0 centered at the point (¢*,x*) € R x Réo- It is readily verified
that f* is a subsolution.
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Lemma A.6. If H: RY — R satisfies (A1), then the upper semi-continuous envelope f* of the
function (A.24) is a viscosity subsolution to the Hamilton-Jacobi equation (A.S). In particular,

fes.

Proof. Consider a smooth function ¢ € C~ ((07 ) X Rgo) with the property that f* — ¢ has a strict
local maximum at the point (*,x*) € (0,e0) X R‘éo. To be more precise, suppose that

(f* - ¢) (l*a-X*) > (f* - (P) <t7x)
for all (t,x) € B,(t*,x*) \ {(¢*,x*)}. By definition of the upper semi-continuous envelope and

continuity of @, it is possible to find points (¢,,x,) € B.(t*,x*) converging to (*,x*) with

(F = 0)tn ) > (= 0)(¢" ")

for every integer n > 1. Similarly, by definition of f, it is possible find a sequence of functions
(uy) C 7 with

1
f(tnaxn) - Z < un(tnaxn)

for all integer n > 1. If (¢, x),) € B,(¢*,x*) denotes the maximum of «} — ¢ on B,(¢*,x*), then the
fact that u; is a subsolution to (A.5) implies that

(919 —H(V9))(ty,x;) <O. (A.27)

Notice that u; — ¢ achieves its maximum on the compact set B,(t*,x*) as it is an upper semi-
continuous function by Proposition B.3. Remembering that u); > u,, reveals that

(f* = 9)(tn,5) = (1 = @) (10553) = (un = ) (tns ) + (f = @) (b, %n) = (f* = @) (7,x7) — %

where we have used that uy < f* as u, < f. If (t,,x.,) denotes any subsequential limit of (¢}, x/),
then the upper semi-continuity of f* established in Proposition B.3 gives

(f* = 9)(t,x) = (f* = 9) (1", x7).

Since (¢*,x*) is a strict local maximum of f* — ¢ on B,(r*,x*), this implies that (¢£,,x,) = (£*,x").
Letting n tend to infinity in (A.27) shows that f* is viscosity subsolution to the Hamilton-Jacobi
equation (A.5). It is clear by the definition in (A.24) that u < f <u so f € .. This completes the
proof. |

Showing that f; is a viscosity supersolution requires more work, and relies upon the following
modification of Lemma 2.12 in [2].

Lemma A.7. Fix a non-linearity H : R? - R satisfying (A1) and (A2). If u € . is such that uy is
not a viscosity supersolution to the Hamilton-Jacobi equation (A.S), then there exists v € . with
v(t,x) > u(t,x) for some (t,x) € (0,00) X ]R‘éo.
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Proof. The assumption that u, is not a viscosity supersolution to the Hamilton-Jacobi equation
(A.5) gives ¢ € C™((0,0) X R‘éo) and (r*,x*) € (0,00) X R‘éo with the property that u, — ¢ has a
strict local minimum at (#*,x*) but (d;¢ —H(V¢))(t*,x*) < 0. To be more precise, we will assume
that

(e — @) (1,%) > (e — ) (1%, x%) (A.28)
for all (¢,x) € B,(t*,x*) \ {(+*,x*)} and

(0o —H(V9))(t,x) < —& (A.29)

for some € > 0 and all (¢,x) € B,(¢*,x*). Notice that we must have u, (r*,x*) < u(t*,x*). Indeed,
if this were not the case, the assumption that u € . would imply that u, (t*,x*) = u(¢*,x*), and
therefore

(ﬁ_ (P)(t’x) > (u*_(p)(t?x) > (”*—‘f’)(f*:)C*) = (ﬁ_(p)(t*v)C*)

for all (f,x) € B,(t*,x*) \ {(+*,x*)}. In other words, the supersolution # would be such that i — ¢
achieves a local maximum at (#*,x*). This would contradict (A.29). Decreasing r > 0 if necessary
and using the continuity of ¢ and #, it is therefore possible to find 6 > 0 with

)
u (", x")+ 6 <u(t*,x")— 6 <u(t,x) and ¢(t,x) <P(r",x")+ 5 (A.30)
for all (¢,x) € B,(t*,x*). With this in mind, given &’ < 3 min(r?,§), introduce the function

w(t,x) = 9(6,2) + & — [lx —x*|3 — |t —1*[* + (1 — 9) (1" "),
and define v : [0, c0) X Réo — R by

V(e x) = {max (u(t,x),w(t,x)) if (t,x) € B.(1*,x*),
’ u(t,x) if (t,x) ¢ B.(t*,x*).

It is clear from the assumption u € . that v > u > u. Moreover, for (¢,x) € B,(t*,x*),

W) €PN H D4 S 4 (1 00" x) = o) 4 8 <T(r),

where we have used (A.30) and the fact that €’ < § /2. Together with the assumption u € ., this
shows that v < u, and therefore u < v <u. Furthermore, the definition of the lower semi-continuous
envelope gives points (,,x,) € B,(t*,x*) with (t,,x,) — (¢*,x*) and u(t,,x,) — u.(¢*,x*). Since
v > won B.(t*,x%), it follows that

liminfv(t,,x,) > liminfw(t,,x,) = ¢ (1", x*) + € + (ux — @) (t*,x*) = uu (", x*) + €.

n—o n—oo

This means that for any n large enough

8/
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so there exists a point (¢,x) € (0,00) x RZ  with v(¢,x) > u(t,x). All that remains is to verify
that v* is a subsolution to the Hamilton-Jacobi equation (A.5). Consider 8 € C°°(((),oo) X Rd>o)
and (f9,x0) € (0,00) x R, with the property that v* —  has a strict local maximum on B, (f, Xo)
at (t,xo). The definition of the upper semi-continuous envelope gives points (¢,,x,) € B (ty,Xo)

converging to (fp,xp) with
1
V(tn,Xn) > v*(to,x0) — —- (A.31)
n

Since v(t,,x,) is either equal to w(t,,x,) or u(t,,x,), passing to a subsequence, it is possible to
assume that v(t,,x,) = w(ty,x,) for all n > 1 or that v(t,,x,) = u(ty,x,) for all n > 1. We treat
these two cases separately.

Case 1: v(ty,x,) = w(ty,xn) foralln > 1

In this case, we must have (#,x,) € B,(t*,x*) for all n > 1. Indeed, for (¢,x) & B, /»(t*,x"),

2 2

(= )(1,2) < (w—10)(1,) < (9 — ) (,x) &' = -+ (1 — 9) (1" ") <&'= - <0

where we have used (A.28) and the fact that &' < 72 /4. If (¢/,x,) denotes the maximum of w — f3

n»n

on B,(t*,x*) N B (tg,xp), arguing as in the proof of Lemma A.5 shows that

OBty x,) = dhwlty,x) = 9, (t,,x,) = 2(t, — 7)),
VB (tn %) = V(1) = VO (£, %7,) = 2(x;, = x7).

It follows by (A2), (A1) and (A.29) that

(9B —H(VB)) (17.2) < A9 (11.x,) = H(VO(11,37)) + 2065 = [+ 2 Ml i1«
< —e+2 — 1" +2d||[H|[|ip 1 « /

e = %111,

X, —x*||2-

Decreasing r if necessary, it is therefore possible to ensure that (d; —H(VB))(t,,x],) <0. To
leverage this bound, observe that by (A.31), the continuity of  and the fact that (7, x,) converges

to (t(),)Co),

(v = B) (b x) = (W= B)(t,2) = (W= B)(tn: Xn) = (v = B) (tn Xn) = (v* = B) (t0,%0) — %

In particular, any subsequential limit (z.,,x.,) of (z,,x],) must satisfy

(v = B)(ts,x.) > (v = B)(t0,x0) and (d;f —H(VP))(rl,xl,) <O.

Since (tp,xp) is a strict local maximum of v* — 8 on B,.(fy,Xp), the first of these inequalities shows
that (¢,,x.,) = (to,xo) while the second implies the required subsolution criterion.

Case 2: v(ty,xn) = u(ty,xn) foralln > 1

In this case, let (7),x],) denote the maximum of u* — 3 on B.(fp,xp). Since u* is a viscosity
subsolution to the Hamilton-Jacobi equation (A.5),

(9B —H(VB))(ty,x,) <O.
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On the other hand, the inequality v > u and (A.31) reveal that
(v = B)(tnsxn) = (0 = B)(t,%,) = (u* = B)(tns%0) = (0= B) (tn, x0) = (v — B) (80, %)
> (v = B)(t0,%0) — %,
so any subsequential limit (¢2,,x.,) of (z/,x]) must satisfy

(v —B)(t.,x.) > (v — B)(to,x0) and (8,/3 — H(Vﬁ))(t;,x;) <0.

Since (fp,x9) is a strict local maximum of v* — f8 on B, (fo,xo), the first of these inequalities shows
that (¢,,x.,) = (to,xo) while the second implies the required subsolution criterion. This completes
the proof. [

Corollary A.8. IfH : R — R satisfies (A1) and (A2), then the lower semi-continuous envelope
[« of the function (A.24) is a viscosity supersolution to the Hamilton-Jacobi equation (A.S).

Proof. Suppose for the sake of contradiction that f, is not a supersolution to the Hamilton-Jacobi
equation (A.5). Combining Lemma A.6 and Lemma A.7 gives a function v € .% and a point
(1,x) € (0,00) x RZ with v(z,x) > f(t,x). The contradiction

f(t,x) = sup u(t,x) > v(t,x) > f(t,x)
ue.s

completes the proof. |

Together with Lemma A.6 and the comparison principle in Corollary A.2, this result allows us
to establish the well-posedness of the Hamilton-Jacobi equation (A.5).

Proposition A.9. IfH:R? — R and y : R, — R satisfy (A1)-(A3), then the Hamilton-Jacobi
equation (A.S) admits a unique viscosity solution f € £ subject to the initial condition Y. More-
over,

sup (|1 (2 ) ip.1 = [l lllLip.1- (A.32)
t>0
Proof. Denote by f € £ the function defined in (A.24). Combining Lemma A.6 and Corollary A.8
shows that f* is a viscosity subsolution to the Hamilton-Jacobi equation (A.5) while f, is a vis-
cosity supersolution to this equation. By Proposition B.3 and continuity of u and #, it is clear that
u < f. < f < f* <u. Moreover, any function / : [0,00) x RZ ) — R with u < h < & satisfies the
bounds

y(x) =u(0,x) < h(0,x) < u(O x) = y(x),
h(t,x) —h(0,x) <u(r,x) — y(x) =
h(0,x) — h(t,x) < w(x) — u(t, )gm.

forall # > 0 and every x € Rio. In particular, we have h € £, and therefore f5, f, f* € £. It follows
by the comparison principle in Corollary A.2 that f* < f.. Since f, < f < f* by Proposition B.3,
we must have f = f, = f*. In particular, the function f € £ is a continuous viscosity solution to
the Hamilton-Jacobi equation (A.5). The uniqueness of such a viscosity solution is guaranteed by
Corollary A.4. Recalling Proposition A.3 gives the Lipschitz bound and completes the proof. M
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A.3 Equivalence of solutions on Réo and Rio

In this section, we leverage the monotonicity assumption (A2) of the non-linearity to show that
viscosity solutions to the Hamilton-Jacobi equations (A.4) and (A.5) coincide. Combining this
with Proposition A.9 gives a well-posedness theory for the Hamilton-Jacobi equation (A.4).
To ignore the boundary of the upper half-plane, we proceed as in Proposition 2.1 of [13] which
is inspired by [18, 31]. The main difference between [13] and [18, 31] is in the definition of a
distance-like function to the boundary of the domain on which the Hamilton-Jacobi equation is
defined. Since this distance-like function will reappear in the next section when we show that the
solution to the Hamilton-Jacobi equation (A.5) preserves the monotonicity of its initial condition,
we will define it for a general closed convex cone % C R4, Given a closed convex cone .# C RY,
denote by
H*={xeR?|x-y>0forallye %} (A.33)

its dual cone, and define the distance-like functiond : 2" — R>q by

d(x) VX (A.34)

= inf
¥l =1
yex

The notion of a dual cone is reviewed in Appendix B. Before stating the main properties of this
distance-like function, recall that the super-differential of a function 4 : ™ — R at a point x €
int(#") is the set

Oh(x) = {p e R | h(x') <h(x)+p- (¥ —x) +o(x' —x) as X’ — xin #*}. (A.35)

Lemma A.10. The function d : 2 — R defined in (A.34) satisfies the following basic proper-
ties.

1. The infimum defining d(x) is achieved for every x € & *.
2. d(x) =0 ifand only if x € d.¥*.

3. dis Lipschitz continuous with respect to the normalized-' norm. Moreover, it has Lipschitz
constant at most one.

4. dis concave and & *-non-decreasing.

5. Ifx€int(A™), then dd(x) C X and |||pl||, . < 1 for any p € dd(x).

6. If h: R? — R is a differentiable function and x — h(x) — ﬁ achieves a local maximum at a
point xo € int(#*), then —d(x0)*>Vh(xo) € dd(xp).

Proof. We treat each property separately.

1. Consider a sequence (y,) C %" with [[[y,[||; , = 1 and y, - x — d(x). Since (y,) is uniformly
bounded, it admits a subsequential limit y € 2 with |||y|||, , = 1 and y-x = d(x). We have
used the equivalence and continuity of norms as well as the fact that .# is closed. This
shows that the infimum in the definition of d(x) is attained.
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2. If d(x) =0, then there exists y € " with [[|y[||, , = 1 and y-x = 0. This shows that x € d %"
On the other hand, if x € d_#"*, then there exists a non-zero z € ¢ with z-x = 0. Taking
y=2/lIzlll, . gives y € & with |||y[l|; , = 1 and d(x) <y-x = 0. This shows that d(x) = 0.

3. Fix x,y € X, and let z € /# with [[[z]]|; , = 1 be such that d(y) = z-y. By the Cauchy-
Schwarz inequality,

d(x) —d(y) <z-x—z-y=2z-(y—x) < |llzlll; My —xlll; = llly = x[[[;-

Reversing the roles of x and y shows that d is Lipschitz continuous with Lipschitz constant
at most one.

4. Fix x,y € #*aswell ast € [0, 1], and let z € %" achieve the infimum for d(zx+ (1 —1)y). It
is clear that

d(tx+ (1—1)y) =z- (tx+ (1 =1)y) =t(z-x) + (1 —1)(z-y) > td(x) + (1 —1)d(y).

This shows that d is concave. To see that d is .# *-non-decreasing, fix x,x’ € #* with
x'—x € #*, and lety € . attain the infimum defining d(x’). Since X' —x € ¥,

dx)—dx) >y ¥ —y-x=E —x)-y>0
as required.

5. Fix x € int(£™), z€ £ and p € dd(x). Notice that dd(x) # 0 as d is concave. Since
ez € X" for every € > 0, the % *-non-decreasingness of d and the definition of the super-
differential imply that

0<d(x+éez)—d(x) < p-ez+o(ez).
Dividing by € and letting € tend to zero shows that p-z > 0 for all z € Z*. It follows by
Proposition B.1 that p € #** = J¢". To see that |||p|||, , < 1 for p € dd(x), find € > 0 small
enough so that x + €y € #* for all y € R? with |||y]||1: 1. Fix p € dd(x) and y € R? with
|lly|l|; = 1. Since x — €y € %, the definition of the super-differential implies that

d(x—¢ey) <d(x) —ep-y+o(ey).
Rearranging and using the 1-Lipschitz continuity of d reveals that

ep-y < [lylll; +-o(ey) = e +-o(ey).

Dividing by € and letting € tend to zero shows that p-y < 1 for every y € R? with |||y|||; = 1.
Choosing y = dsgn(py)ey. gives ]Hpml* <1.
6. Fix z € 2. Since x( € int(.#*) is a local maximum of the map x — h(x) — ﬁ, for every
€ > 0 small enough,
1
h(xo) — ——— > h(xo+€z) — ———.
%) = 3y = M0 T8~ g ey
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Rearranging and using the 1-Lipschitz continuity of d as well as the differentiability of &
reveals that

d(xo + €2) < d(x0) —d(xo) d(x0 + €2) (h(x0 + €2) — h(x0))
=d(xp) — d(x0)*Vh(xo) - €2+ o(€z).
This shows that —d(x0)?Vh(xo) € dd(xp) and completes the proof. |

Proposition A.11. IfH : R — R is a continuous non-linearity satisfying (A2), then a continuous
function u : [0,00) X R‘io — R is a viscosity subsolution to the Hamilton-Jacobi equation (A.4)
if and only if it is a viscosity subsolution to the Hamilton-Jacobi equation (A.5). An identical
statement holds for viscosity supersolutions.

Proof. The argument for viscosity subsolutions and viscosity supersolutions being almost identi-
cal, we focus exclusively on the case of viscosity subsolutions. To begin with, suppose that u is
a viscosity subsolution to the Hamilton-Jacobi equation (A.5), and let ¢ € C*((0,00) x RY ) be a
function with the property that u — ¢ has a local maximum at (t*,x*) € (0,00) X Rio- After modi-
fying ¢ outside of a neighborhood of (¢*,x*) so that it becomes a smooth function defined on the
larger domain (0, 00) X R‘io, we can apply the subsolution criterion for (A.5) and obtain the result.

Conversely, suppose that u is a continuous viscosity subsolution to the Hamilton-Jacobi equa-
tion (A.4), and consider a smooth function ¢ € C°°((0,oo) X Rio) with the property that u — ¢
has a local maximum at (*,x*) € (0,00) X Rio. Ifx* € R‘io there is nothing to prove, so assume
that x* € 8R‘i0. Perturbing the test function ¢ by a small quadratic function if necessary, suppose
further that (1*,x*) is a strict local maximum of u — ¢. To be more precise, assume that

u(t,x) — @ (t,x) <u(t*,x*)— ¢ (t*,x") (A.36)
for any (z,x) other than (#*,x*) in the closure of the open neighborhood
Or=(t"—rt* +r) x (int(B.(x")) NRZ,).

Decreasing r > 0 if necessary, it is possible to ensure that (t* — r,t* 4 r) C (0,0). To establish the
subsolution criterion for (A.5), we proceed in two steps: first we show that there exists an almost
maximizer of u — ¢ in €, and then we use a variable doubling argument to conclude.

Step 1: almost maximizer in O,.

Introduce the distance-like function d : R‘éo — R defined by

d(x)= inf y-x.
111l =1
yER%O

This corresponds to the function (A.34) for the cone %" = R‘éo = (Réo)*. For each € > 0, define
the function g : (0,00) X Rdzo — RU{—co} by

Ve(s,y) = u(s,y) — (s,y) - @
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Since W, is upper semi-continuous with values in R U { —oo}, there exists (s¢,ye) € O, with

Ve(se,ve) = sup  Ye(s,y).
(s.y)€0,
Decreasing r if necessary and combining the continuity of u — ¢ with (A.36) gives (¢,x) € 0, such
that
u(s,y) = 9(s,y) <u(t,x) — ¢(t,x)
for all (s,y) € O, with s € {t* —r,t*+r} or y € IB,(x*) NRL,,. This means that for every & >
0 small enough, we must have We(s,y) < We(t,x) for all (s,y) € &, with s € {t* —r,t* +r} or
y € 9B, (x*) NRY . Together with the term &/d(y) in W, this ensures that (s¢,ye) € 0.
Step 2: doublingithe variables.
Fix £,8 > 0, and a smooth function ¢ : R x R? — [0, 1] with

supple C O, and Ce(se,ye) = 1.
Given 0 < gy < 1 to be determined, consider the smoothed normalized-¢ I horm,
14, 1
Il oy = 5 Y (xF+20)*.
k=1
For each 6 > 0 introduce the modulus of continuity of u on &,

@,(8) = sup {[u(t,x) —u(s,y)| | (5,x),(s,y) € Oy and |t —s* + [[lx—y|ll; < 67}.

Since u is continuous, and therefore uniformly continuous on 5,, it is possible to ﬁnd_ 0>0
sufficiently small that @, (6) < 6. With this 8 > 0 at hand, define the function Wy 5 9: 0, x 0, — R
by

€ 2M,, 2M
T6’579(I,X,S,y):M(I,X)—(P(S,y)—@— 62 |I—S|2— 62M|||x_y|||1780+3C€(Svy)7

where M, = sup, x)€5r|u(t,x)|. Observe that W, 5 (s,y,5,Y) = We(s,y) + 8Ce(s,y). We now show
that the maximizer _(to,xo,so,yo) of this function belongs to the open set &', x €',. Given points
(t,x),(s,y) € O, x O, with |t —s|> +|||x —y|||; < 62, the triangle inequality and the definition of
the modulus of continuity reveal that
€

d(y)
On the other hand, for (¢,x), (s,y) € O, x O, with |t —s|> + |||x — |||, > 62, the triangle inequality,
the bound |[[x —yl[|; ¢ > [/lx— |||, and the definition of A, imply that

‘P&&Q(I,X,S,y) < (DM(G) —I—M(S,y) - ¢(S>y) - +6C€(say) = (1),4(9) + W&‘(Say) +5Cg(5,y>-

\P6,5,6(tax7s7y) < M(S,y) - ¢(S,y) - ﬁ +6C8(S7y) < (Du(e) + We(say) +5C8(s’y)'

It follows that for any (¢,x) € €, and every (s,y) € O, \ supp (e,

\P&&@(Iax?s?y) < wu(e) + Ws(s&yf?) +5C8(s7y) = wu(e) +T875,9(s87y87587y8) —9
<T8,5,9(S£7y87s€7y€)7
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where we have used that {¢(se,ye) = 1 and @,(6) < 8. This means that (sg,yo) € supp&e C O,
To show that (fy,xo) also belongs to this open set, suppose that |tg — so|> +|||xo — yol[|; > 6%. The
triangle inequality, the bound |[|xo — yol||; ¢, > [|l¥o — yoll|; and the definition of M, imply that

€
We 5.0(10,X0,50,¥0) < u(to,x0) — ¢(s0,¥0) — —— — 2My + 68 (s50,y0) < W¢ 5,6(50,0,50,Y0),

d(o)
s0, up to replacing (o, xp) with (s, yo), we may assume without loss of generality that
It — 50|+ [llxo = yolll; < 67 (A.37)

Decreasing 6 if necessary and recalling that &, is open shows that (¢, xo, S0, Y0) € O X 0. Since
the function (z,x) — W, 5 ¢(¢,x,50,y0) has a local maximum at (#y,xo), the subsolution criterion
for (A.4) implies that

4M, 2M,
o7 (1o—s0) —H < ez”z) <0 (A.38)
for the vector z € R? defined by
%= (%0 — Yo )«

T
d((xo —y())% + 80) 2

On the other hand, since the function (s,y) — ¥¢ 5 ¢ (0, X0, 5,y) achieves its maximum at an interior
point (sg,y0) € O, a direct computation together with Lemma A.10 shows that

4M,
%9 (50,0) = 55~ (1o = 50) — 89 e (s0,0) =0, (A.39)

2
d();o) <V¢(so,yo) + zg/gu’g— 5VCs(So,yo)> € 9d(vo),

for the vector 7 € R? defined by

~ (yo — x0)k _
d((yo—xo); +&)?
Remembering that d d(yg) C (Réo)* = Rdzo by Lemma A.10, it is possible to find p > 0 with

2M,
02 2=V¢(s0,y0) — 6V (s0,y0) — p-

Substituting this and (A.39) into (A.38) and using the fact that the non-linearity H is non-decreasing
reveals that

9,9 (50,y0) — 89, 8e(s0,v0) —H(Ve (s0,50) — 8V Ee(s0,¥0)) <O0. (A.40)

Recalling that (s, yo) € supp §e depends on &,8 and 6, and that 6 was chosen small enough in

terms 0f_5 , we would now like to let & — 0 and then & — 0 in this inequality. Observe that for any
(t,x) € O,

E
u(to,xo) — ¢ (s0,y0) — m + 6 8e(s0,y0) > ‘1’375,9(l07x0,S0,y0)
£
> u(t,x) — o (t,x) — ——
> u(t.) = 0(3) ~ g5

= We(t,x) + 88 (1,x).

+ 68 (t,x)
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If we denote by (t1,x1) € supple C O, and (¢],x]) € supp{e C O, subsequential limits of the
sequences (f,xo) and (so,yo) as @ — 0 and then 6 — 0, we must have #; =] and x; = x| by
(A.37). Moreover, the subsequential limit (z1,x;) must satisfy the inequality

€ €
e > u(t,x) — ¢ (t,x) — @

u(ty,x1) — ¢(t1,x1) > u(ti,x1) — ¢(t1,x1) —

for all (¢,x) € 0. Writing (t2,x;) € O, for a subsequential limit of the sequence (¢1,x1) as € — 0
we find that

u(t2,x2) = ¢(12,x2) > u(t,x) — 9(2,x)
for all (t,x) € 0,. By continuity of u — ¢, this inequality extends to &,. Since (t*,x*) is a strict

local maximum of u — ¢ on &, we must have (t2,x3) = (t*,x*). It follows by letting 8 — 0, then
0 — 0 and finally € — 0 in (A.40) that

A0 (*,x*) —H(VY(*,x*)) <0

This completes the proof. u

Corollary A.12. If H:RY - R and v R‘éo — R satisfy (A1)-(A3), then the Hamilton-Jacobi
equation (A.4) admits a unique viscosity solution f € £ subject to the initial condition y. More-
over,

SUp L2 lip,1 = MW llip. i (A4
>

and if u,v € Lynis are respectively a continuous subsolution and a continuous supersolution to
(A.4), then
sup (u(r,x) —v(t,x)) = sup (u(0,x) —v(0,x)). (A.42)

R> ngO Rgo

To be more specific, if L= max (sup,ol[[u(t,)ll|Lip,1- 58P0 IVt MlILip1) and V = [IIHllLip 1 .o
then for every Q > 2L and R € R, the map

(,x) = u(t,x) —v(t,x) — Q(|||x]||, + V¢ —R)Jr (A.43)
achieves its supremum on {0} x R‘éo.
Proof. This is an immediate consequence of Proposition A.9, Proposition A.1, Corollary A.2 and
Proposition A.11. u
A4 Monotonicity of solutions on R

Recall that the notion of being % *-non-decreasing is introduced at the beginning of Section 2. In
this section, we follow the arguments in Section 4 of [13] to show that the solution to the Hamilton-
Jacobi equation (A.5) preserves the monotonicity of its initial condition. To be more specific, we
assume that

A4 the initial condition y : RY — R is ©*-non-decreasing for some closed convex cone ¢ C R,
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and under a mild assumption on the dual cone %*, we show that the solution to the Hamilton-
Jacobi equation (A.5) constructed in Proposition A.9 is also € *-non-decreasing. This result will
be used in Section 2 when the well-posedness of the projected Hamilton-Jacobi equations (1.37)
is established by means of Proposition A.9. Indeed, it will allow us to verify the first condition in
(2.14) and (2.15).

Proposition A.13. Fix a non-linearity H : R — R and an initial condition v : R‘éo — R satisfying
(A1)-(A4). If R‘éo Nint(6™*) # 0 and f € £ is a viscosity solution to the Hamilton-Jacobi equation
(A.5) subject to the initial condition , then f is €*-non-decreasing.

Proof. Introduce the set Q = {(x,x') € Ry x R%; | ' —x € €}, and suppose for the sake of
contradiction that there exists 7 > 0 with

sup (f(1,x) = f(t,')) >0> sup (f(0,x) - £(0,x)). (A.44)
t€[0,T] (xx")eQ
(x,x)EQ

The proof proceeds in three steps: first we perturb (A.44), then we use a variable doubling argument
to obtain a system of inequalities, and finally we contradict this system of inequalities.

Step 1: perturbing.

Let V = |[[H]||Ljp 1 » and fix a constant L > 0 with

L>[[|ylllp, and |f(t,x) —y(x)| < Lt

for all (¢,x) € Rop X Réo' The existence of such a constant follows from the assumption f € £.
Denote by d : * — R the distance-like function (A.34) associated with the cone €,

d(y)= inf
111l =1
ye¥

Fix yo € RZ,Nint(€*) as well as xg € R>0, and let 6 € C*(R) be an increasing function with
r+ <0(r) < (r+1)4 forall r € R. Given 0 < & < 1 to be determined, consider the smoothed
normalized-¢! norm,

d 1
!HxHh,eo— Z X +&)?,

and introduce the function
(t,2) = Ol o, + V1~ R)

defined on R>o x R, where R > 0 is chosen large enough so that ®(0,xq) = 0. Increasing R > 0
if necessary, it is possible to perturb the inequality (A.44) to ensure that

sup (f(t,x)— f(t,x)—@(t,x)) >0> sup (f(0,x)— f(0,x')—P(0,x)).
(; Ex[f))ggz (xx")eQ
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Picking 6 > 0 small enough, it is also possible to guarantee that

o 2
su t,x)— f(t,x) =8t —C(t,t) — D(t,x) — ——— —25|||x — '
30 (1060 0.) = 8t = L(00) = @0 = g =28,
(xx)EQ
0 2
_ / _ _ - _ /
>(xilll)129<f(0,X) F(0.8) = §(0,0) = @(0.0) = g5 =28l =¥, ) (A4
for the perturbation function
C(t t’)——5 + 0
T T—t Tt

This is a perturbed version of the absurd hypothesis (A.44).
Step 2: system of inequalities.
For each a > 1, define the function Wy : [0,7] X [0,T] x Q x €* — RU{—o0} by

‘P(X<t7t/ax7x,7y) = f(t,X) —f(t’,x/)—d)(t,x) - Wa(xaxlay)
—5t—§(t,t')—Oc|t—t’]2—5|Hx—x’]Hi£0, (A.46)

where

0
/ —
V(e ) = all¥ —x e+ gos

Observe that W, (¢,7,x,x',x' — x) coincides with the function being maximized in (A.45). By dou-
bling the variables in this way, we ensure that the function W achieves its supremum at a point
(fors by, Xos X Vo) Which remains bounded as a tends to infinity. Indeed, if we temporarily fix
o > 1 and let (t(m,t(’x7n,xa7n,xg‘7n,ya7n) be a maximizing sequence for W, then the choice of xg
implies that when 7 is large enough,

‘P(X(ta,l’ht(/x7naxa,n7xix7n7y06,n) Z \Pa(0707x0ax0 +)’07y0) - CO (A47)

for the constant Cy = f(O x0) — f(0,x0+y0) — £(0,0) — (yo —28]y0l|3 .- We have used the fact
that yp € RY <o and that R¢ S0 18 a cone. Combining this with the Lipschitz bound

F(t0) = f ) S L+ + L= |, SLO+O) 4Ll —Xl ., (A48)
and the fact that ®(#,x) > [||x[[[, o, — R reveals that

Ltapn+Lig + LllXon —xg ulll, o +R—

2 2
~5lllyanlll ¢, — Blllten il > Coo  (AA9)

Noticing that z ,, a n<T due to the presence of { in the function W, and observing that the
quadratic function r — Lr — 872 is bounded by £ T ? gives the uniform boundedness of x4 , and yq
in both n and o with respect to the normalized-¢' norm. Rearranging the lower bound (A.49) also
shows that

2LT +L|[¥en — gl g +R—Co > 85— Xl P
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which gives the uniform boundedness of xq —xﬁx,n and hence xﬁm in both n and o with respect
to the normalized-¢! norm. It is therefore possible to let n tend to infinity along a subsequence
to obtain a maximizer (fq,%,Xq,Xy,Ya) Of Wq all of whose components are bounded by some
constant C; > 0 that is independent of o with respect to the normalized-¢! norm. Choosing &
small enough, these components will also be assumed to be bounded by C; > 0 with respect to
the smoothed version of the normalized-¢' norm. We now obtain some essential bounds on the
components of this maximizer. Taking the limit as n tends to infinity in the inequality (A.47)
reveals that

_9
d(yoc)

Combining this with (A.48) gives

2 2 2
= 8llyalllf g — tlte = 15> = 8 l|xec = X5 [I7 4, > Co.

fta,xa) — f(tg:Xy) —

o 2 2
a|ta—t&|2+—+6||]ya|||1’£0 < L(tq +1g) + L[| xo — x4 1,69 — Olllxa _x:xml,eo —Co

d(ye)

2

L
<2LT 4+ — —C
> +46 0

where we again used the fact that the quazdratic function r — Lr — 87 is bounded by %. If we

introduce the constant C; = max (2LT + ﬁ—a —Co, 1) , this upper bound implies that

(&) o (&)
o=t <\[o Az valhie <4/ (A.50)

In particular yo € int(%™), so |||p]||; . < 1 forevery p € dd(yq) by Lemma A.10. To leverage this
observation, notice that y — ‘Pa(ta;t(’x,xa,xg(,y) achieves a local maximum at y,, and therefore
so does y — — Wy (xg, Xy, y). It follows by a direct computation and Lemma A.10 that the vector
p € R? defined by

2d(ya)* (Xo —%a — Yok (Vo)
Pk = 6a a|]|xix—xa—ya]||1780 , ¢ = 2a ;+5||‘Ya|||1,so+
(e —Xa — ya )i + €0)? ((Va)i +€0)

=

belongs to the super-differential d d(yy). This means that

(Xq —Xa —Ya )k
(g —xa —ya)} +e0)2| ~ 24d0a)

a|lxg —Xo = Yol 5 +0lllvalll g

max
Léo | <p<a

where we have used the bounds |||p|ll; . <1 and |(ya)i| < ((Va)z + €0)2. To bound this further,

suppose that
|||xix_xa—)7a|||1,go>c (A.51)

for some constant C to be determined, and le]t 1 <k* <d be such that ((xj, —x¢ — ya)%* + 80)% >C.
Observe that for any z € R? with (z3. +&)? > C,

ol _lwltvE o vE o VEa_C-VE

(2 +e)? (Z+e)! (Z+e) C C
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where we have used the fact that |z;| + /€y > (z% + &) 3, Together with (A.50), this implies that

(C\/_)

—— g —xa = yalll; ¢ < 5 +0[lyalll g <K

~ 2dd(yg)?
for the constant K = 2 345 + v/ 0C,. Rearranging, remembering (A.51) and choosing C = /& + g
reveals that

KC )

K
ac—vay) “a Ve

1% — e vl < [l X~ ally ¢, < max (C.
Letting & tend to zero in this upper bound yields

I~ e el < o (A52)
(04
Combining this with the first bound in (A.50) and the fact that each component in the sequence
of maximizers (f¢,%q,Xa,Xy,Ye) is uniformly bounded by a constant independent of & gives the
existence of a subsequential limit (Zeo, foo, Xoo, Xoo, Xo, — Xoo) With respect to the normalized-£ " norm.
Observe that for any 7 € [0,T) and every (x,x') € Q,

f(tasxa) = fltg,xg) = Ota — E(tastq) = Plta Xa) — i0a) Sllyalllf e, — 8lllve —alll ¢,

> Wolta,ty, Xa, Xy, va) > Palt,t,x,x' . x —x).

Taking the supremum over (7,x,x") € [0,T] x Q, recalling that Wy (z,7,x,x',x' — x) coincides with
the function being maximized in (A.45) and letting @@ — oo shows that 7., > 0. At this point, we can
use the fact that f is a viscosity solution to the Hamilton-Jacobi equation (A.5) to obtain a system
of inequalities. Using the second inequality in (A.50), the bound (A.52) and the observation that
fw > 0, fix a > 1 large enough so that xj, —x¢ € int(6*) and t4,#,, > 0. Introduce the smooth
functions

¢(I,X) = f(t7x> —qla(tat&yxaxix,)’a) and (p/(t/u-x/) = f(tlax/) +\Pa(taaf/7xoc’x/>)’a)

defined on (0,0) X R>0 Since (fq,thy,Xa, Xy, Yo) Maximizes Wy, the function f — ¢ achieves a
local maximum at (tg,xg) € (0,00) x Rio while the function f — ¢’ achieves a local minimum at
(15,%) € (0,00) x R‘éo. It follows by definition of a viscosity solution that

09 (ta,xa) —H(VP(tg,xa)) <O and 0,0 (1, x) —H (V' (g, xy)) > 0. (A.53)

This is the system of inequalities that we now strive to contradict.
Step 3: reaching a contradiction.
The choice V = [[[H|;, ; . and a direct computation reveal that

09 (1, %) —H(V' (1, xq)) < 8+ +V[[IVO(ta; xa)llly . +20(ta —1q)

—H (V(Z)(ta,xa)).

0
(T —t4)?
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Another direct computation shows that

0
m + 8;CI)(ta,xa) +2(X(fa — f&)

and that dV' |0y, P(tq,xq)| < dP(te,xa). It follows by the first inequality in (A.53) that

09" (tg,xq) — H(V(])/(t&,xla)) < O (ta; Xa) — H(Vﬂb(faaxa)) <0

8t¢(toc,xoc) =06+

which contradicts the second inequality in (A.53) and completes the proof. |

B Background material

In this appendix, we establish three elementary results in analysis. The first is a classical result in
convex analysis regarding the bidual of a closed convex cone. Recall that the dual of a convex cone
# C R is the closed convex cone

Ji/*z{xéRd|x~y20f0rally€%}. (B.1)

It is clear that any convex cone %" is always a subset of its bidual Z**. Since .#** is closed, a
necessary condition for this containment to be an equality is that .7 be closed; it turns out that
this is also a sufficient condition. This is often deduced from the Hahn-Banach separation theorem
[25] or the Fenchel-Moreau theorem [3]. For the reader’s convenience we prove this duality result
using the Hahn-Banach separation theorem as stated in Theorem 4.1.1 of [25].

Proposition B.1. If .7 C R? is a non-empty closed convex cone, then # = H# **.

Proof. 1tis clear that #~ C 2 **. Suppose for the sake of contradiction that there exists x € J#**
with x ¢ . Since J# is a non-empty closed convex set, the Hahn-Banach separation theorem
gives o € RY with

o-x>sup{a-y|ye . x}. (B.2)

Given xg € £, the assumption that Z" is closed implies that 0 = lim,,_,c %xo € . Together with
(B.2), this means that a - x > 0. If there were yg € % with -y > 0, the fact that J#” is a cone would
imply that o - x > A -y for all A > 0, and letting A tend to infinity would give a contradiction. It
follows by (B.2) that

o-x>0=sup{a-y|yenx},

where we have used that 0 € .#". The lower bound implies that —a € #* while the upper bound
gives x- (—a) < 0. This contradicts the assumption that x € #** and completes the proof. |

The second also belongs to the realm of convex analysis, and it gives a non-differential charac-
terization of a Lipschitz function having its gradient in a closed convex set.

Proposition B.2. If % C R? is a closed convex set and y : R? — R is a Lipschitz function, then
Vy € X if and only if the following holds. For every ¢ € R and x,x' € RY with the property that
foreveryze K, (X' —x)-z> ¢, we have y(X') — y(x) > c.
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Proof. Suppose that Vy € %, and fix ¢ € R and x,x’ € R? with (X' —x) -z > ¢ for every z €
. If we knew that ¥ was almost everywhere differentiable along the line joining x and x/,
we could apply the fundamental theorem of calculus to the one-dimensional Lipschitz function
t — y(x+1(x¥ —x)) and conclude that

v() —y(x) = /01 Vy(x+1(x' —x)) - (' —x)dr > c.

Although v could fail to be differentiable almost everywhere on the line joining x and x’, we will
now fix € > 0 and show that it must be differentiable almost everywhere on some line joining some
point x¢ € B¢(x) and some point x}, € Bg¢(x’). Denote by

A ={yeR! |y (¥ —x)=0} =2R"!
the hyperplane perpendicular to the line segment joining x and x’, and write
ey = Be(x) N (x4 7)

for the cross-section of Bg(x) through x and perpendicular to the line segment joining x and x’'.
Denote by . the set of line segments between points in .27 , and points in <7 ,» which are parallel
to the line segment joining x and x’. For each y € 7% ,, write ¢, € £ for the unique line segment
in .27 , through y, and introduce the set

Py = {z € 4y | y is not differentiable at z}

of points on /£, at which y is not differentiable. If &, were a set of positive one-dimensional
Lebesgue measure m; (%) > 0 for every y € o7 ,, then the d-dimensional Lebesgue measure of
the set of points in Uye o, £y at which y is not differentiable would have positive measure,

2,)dy > 0.
/%,Xml( y) y

This would contradict Rademacher’s theorem on the almost everywhere differentiability of Lips-
chitz functions (see Theorem 6 in Chapter 5.8 of [20]). It is therefore possible to find x¢ € o7 , with
my(Zy,) = 0. If we write X, € szfg’xr for the right endpoint of /,,, then the fundamental theorem of
calculus implies that

1
W(xé)—w(xs)=/0 Vy (xe +1(xp —x¢)) - (&' —x)dt > c.

Letting € tend to zero shows that w(x") — y(x) > ¢ as required. Conversely, suppose that for every
c € Rand x,x’ € R? with the property that for every z € %, (X' —x)-z> ¢, we have w(x') — y(x) >
c. Assume for the sake of contradiction that there exists y € R? with Vy(y) ¢ #. The Hahn-
Banach separation theorem gives v € R? and § > 0 with

v-Vy(y)+6 <inf{v-z|z€ ¥ }.

It follows that

y(y+ev)—w(y) = e(v-Vy(y) +9).
Dividing by € and letting € tend to zero reveals that Vy/(y)-v > v- Vy/(y) 4+ 6. This contradiction
completes the proof. [
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The third elementary result in analysis that we will prove regards the basic properties of semi-
continuous envelopes. To strive for generality, fix a set X C RY endowed with a norm ||-||. Recall
that a function u : X — R is said to be upper semi-continuous at a point x € X if

u(x) > limsupu(y) := I%sup{u y) |y € X with [[y—x| <r}, (B.3)

y—Xx

and it is said to be lower semi-continuous at a point x € X if

u(x) <liminfu(y) := liminf {u(y) | y € X with ||y —x|| < r}. (B.4)

y—Xx ™0
Moreover, the upper semi-continuous envelope of u is the function u* : X — R defined by

u*(x) =limsupu(y) = lilg)sup{u y) |y € X with [[y—x|| <r}, (B.5)

y—Xx

while its lower semi-continuous envelope is the function u, : X — R defined by

Uy (x) = liminfu(y) = 1{nmf{ y) |y € X with |[y—x|| <r}. (B.6)

y—Xx

The following proposition collects the basic properties of semi-continuous envelopes. This result
is used in Appendix A.2 with X = [0,00) x RZ and || (¢,x)|| = || +|||x]]|,-

Proposition B.3. The semi-continuous envelopes of a locally bounded function u : X — R satisfy
the following basic properties.

1. uy(x) <u(x) <u(x)forall x € X.

2. u*(x) = min{v(x) | u < v and v is upper semi-continuous} for all x € X. In particular, u* is
upper semi-continuous.

3. uy(x) = max{v(x) | v < uandv is lower semi-continuous} for all x € X. In particular, u is
lower semi-continuous.

4. u is upper semi-continuous at x € X if and only if u(x) = u*(x).
5. uis lower semi-continuous at x € X if and only if u(x) = u.(x).

Proof. To deduce properties of the lower semi-continuous envelope from the corresponding prop-
erties of the upper semi-continuous envelope we will leverage the observation that

Uy (x )—l{nlnf{ y) |y € X with ||y —x|| <r}

= —,1.1\1:‘1’(1)811}){ —u(y) |y € X with ||y —x|| < r} = —(—u)*(x). (B.7)

1. This is immediate from the definition of the semi-continuous envelopes in (B.5) and (B.6).
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2. If v is an upper semi-continuous function with u < v, taking the limsup as y tends to x on
both sides of the inequality u(y) < v(y) and leveraging the upper semi-continuity of v reveals
that

u*(x) =limsupu(y) <limsupv(y) < v(x).
y—x y—x

This implies that
u*(x) < inf{v(x) | u < v and v is upper semi-continuous}.

To show that this infimum is achieved and that this inequality is in fact an equality, it suffices
to prove that u* is itself upper semi-continuous. Fix x € X as well as € > 0, and find r > 0
with

w*(x)+€ > sup{u(y) |y € X with [y —x|| <r}.

The triangle inequality reveals that for any z € X with ||z —x|| < r,
w*(x)+ &> sup{u(y) |y € X with [y —z|| < r—|[lx—z[|} > u*(2).

It follows that limsup,__, u*(z) < u*(x) so u* is upper semi-continuous at x. Since x is arbi-
trary, this establishes the claim.

3. Combining the previous part with (B.7) shows that
i (x) = —(—u)*(x) = max { —v(x) | —u < v and v is upper semi-continuous }.

Observing that v is upper semi-continuous if and only —v is lower semi-continuous estab-
lishes the claim.

4. If u is upper semi-continuous at x, then

u(x) =limsupu(y) < u(x).

y—X

Together with the inequality u(x) < u*(x), this shows that u(x) = u*(x). On the other hand,
if u*(x) = u(x), then

liryn 1supu(y) = u(x) = u(x) < u(x)

SO u is upper semi-continuous at x.

5. Observe that u is lower semi-continuous at x € X if and only if —u is upper semi-continuous
at x € X. The previous part implies that this is the case if and only if —u(x) = (—u)*(x).
Invoking (B.7) completes the proof. [
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