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Abstract

In this work we consider the following Dirichlet problem corresponding to the anisotropic
(p(-), q(-))—Laplacian operator with variable exponents

=div (IV, P72V ) — divy (IV,ul )72V ) = f, in Q,
u=0, on 09,
and study the behaviour of the solutions as the exponents p(x, y), g(x,y) — oo uniformly in
Q c RV We denote by Vou = (24, 2« %) and similarly Vyu = (2%, 2« 0w
X X2 OxN N ay1” ayy dyk

the gradients of u with respect to the first N variables (x variables) and with respect
to the last K variables (y variables), respectively. We consider sequences of exponents
Pu(X,¥), g(x,y) going to infinity uniformly in Q and verifying suitable assumptions. We
prove that u,, the solutions with p(x,y) = p,(x,y), g(x,y) = g.(x,y), converge uniformly
in Q to some nontrivial limit, ue, as n — co. We determine the limit equation verified
by u. as well as some properties of this limit. Finally, we focus on the case f = 0 (with
nontrivial Dirichlet boundary conditions, u = g # 0 on Q) and show uniqueness for the
limit problem.
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1 Introduction

In this work we are interested in describing the behaviour of the solutions to the Dirichlet
problem for the anisotropic (p(-), g(-))—Laplacian operator, as both functions p,g — oo
uniformly in Q. More precisely, we consider the following sequence of problems,

_diVx(lvxun|p"(x’y)_2qun) - diVy(lvyun|q"(x'y)_2Vyun) =f, inQ, (1.1)
u, =0, on 09, ’

with (x,y) € Q ¢ RY*X and Q being a bounded and smooth domain (Q € C'). By
V,u and Vyu we understand the derivatives of u with respect to the first N variables and

with respect to the last K variables, respectively, namely, V,u = (067“], (;97”2, e ;T’;l) and
Vyu = (37“1, ,;’Tf‘z,...,(;i—,‘;(). Thus the complete gradient reads as Vu, = (Viu,, Vyu,). As f

we take a continuous fixed function. In what follows we will denote as z = (x, y) € RV*X,
Concerning the exponents, let us state our assumptions on the sequences p,,g,. We
will assume that p,, g, are sequences of C' functions in Q such that

Pu(2), qn(z) = +00, uniformly in Q. (1.2)

The following quotients are bounded

+ +
limsupp—’i <k, limsup q—f,skz,; (1.3)

n—co Py n—oo n

where for some function g we denote

g = ming(2), g" = maxg(z). (1.4)

zeQ zeQ

We assume that both p~, ¢~ > 1. Since we are interested in the limit as p, g — oo, without
loss of generality, we suppose that p;, g, > N + K for every n in the last sections. We also
assume that there exists a positive and continuous function 0 < 8 < co such that

lim qn(2)

n—co p, (2)

= 6(z), uniformly in Q. (1.5)

Moreover, we suppose that the following limits exist

lim V.(In p,(z)) = £,(2), and lim V(Ing,(z)) = &,(z), uniformly in Q, (1.6)

being &, € C(Q;RY) and &, € C(Q; RX).

Let us now present some examples of possible sequences p,(z), ¢,(z). We give special
attention to hypothesis (1.5), which concerns to the anisotropy of the problem and is not
present in previous works, such as [28, 30].

1) Our analysis extends the (constant) pseudo p-laplacian case studied in [2], by taking
Pn(2) = qu(2) = n; we have £,(2) = §(2) =0,k =k = T and 6(z) = 1.
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ii)

iif)

v)

If we choose p,(z) = p(z) + n and ¢,(z) = q(z) + n for some fixed positive functions
p,qin C'(Q)NC(Q), we get a limit problem similar to the previous one, with £,(z) =
42)=0,ky =k, =1and 6(z) = 1.

To obtain nontrivial vector fields &,, &, and a real anisotropic example, that is 6(z) #
1, let us consider the following exponents: p,(z) = np(z) and g,(z) = nq(z), for some
fixed positive functions p, ¢ in C'(Q) N C(Q). In this case

&p(2) = Valln(p(2))),  £4(2) = Vy(In(g(2))),

and
b= k=L, a0=212.
p q P

We construct another example of an anisotropic limit by taking p,(z) = n“p(x/n,y)
[scaling in x] and g,(z) = n“q(x, y/n) [scaling in y] with p, g being as in the previous
examples; (the power a should be the same for both p, and g, to satisfy (1.5)). For
this choice, we have that

V. 1
P x/n.y)= =0,
p n

V.(In pa(x/n, y) =
\Y 1
V,(In g, (x, y/n)) = %(x,y/m; ~0

and thus &,(z) = &,(z) = 0. Moreover,

max = p max = q X, 0
k= oyl o, Teond g g = 159
Ml yeq P min, g cq ¢ p0,y)

The same conclusion holds for p,(z) = n* + p(x/n,y), and q,(z) = n* + q(x,y/n).

We note that taking p,(z) = n“p(nx,y) and g,(z) = n“q(x,ny) with p,q in C Qn
C(Q); we get

14

v,
V,(In p,(x.y)) = ”T(nx),

which does not have a limit as n — co. We either do not have limit for the gradient
Vy(ln qn(x,ny)).

The same happens with p,(z) = n + p(nx,y) and g,(z) = n + g(x, ny), for which

nV.pnx,y)

V. (n p,(nx,y)) = P

which does not have a uniform limit (although it is bounded). The analogous could
be said about V,(In g,(x, ny)).
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vi) We can modify the previous example to get a nontrivial limit. Suppose that r; = r;(a)
for i = 1,2 are C! functions of the angular variable and that 0 ¢ Q. Choose p,(z) =
n + ri(nz) and ¢,(z) = n + ra(nz) to obtain

nV,ri(nx, ny)

Vx(ln Pn(”JC, ”y)) = il erl (a):

n + ri(nx, ny)
and identically

nV,r(nx, ny)

Vy(Ingu(nx, ny)) = - Vyn(a),

n + ry(nx, ny)
In this case we get k; = ky = 6(z) = 1.

vii) Finally, we can combine examples (iii) and (vi) to get an anisotropic nontrivial limit.
Let p,(z) = np(z) + ri(nz) and g,(z) = nq(z) + r,(nz), with 0 ¢ Q and r; = r;(@) for
i = 1,2 be angular functions as in (vi). We get

nV,p(x,y) + nV,ri(nx,ny)  V.p(x,y) + V,ri(a)
-
np(x,y) + ri(nx, ny) p(x,y)

V(I pu(x, y)) =

and similarly
Vyq(x,y) + Vyn(a)
q(x.y) '

V,(Ing,(x,y)) —

In this case we obtain the same conditions (1.3) and (1.5) as in iii), that is,

kl = —, k2 = —, Q(Z) - @
p q p(2)

Our main result could be summarized as follows:

Theorem 1.1 Let u, be the sequence of solutions to (1.1) with f € C(Q) fixed and p,, g, —
oo uniformly in Q, verifying (1.5). Then, up to a subsequence, u, — us uniformly in Q.
Moreover, the limit u., verifies

max{”quoo”L‘”(Q)’”Vyucxv”Lw(Q)} <1,

and is a maximizer of the following problem

d»
qu(legfvx

with
K={ve Wé’m(ﬂ), max{||Vvl|z=@), IVyVllir=@)} < 1}

In addition, u., verifies in the viscosity sense the following,
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HOO(D)%MOO, Dguw, Villoo, Vylieo) = 0, in Q\ supp f,

max{|V e, [Vytteol} = 1, in{f >0},

—max{|V lol, [Vylicol} = =1, in{f <0},

Heo(D?ueo, Dguw, Villoo, Vylieo) > 0, inQNaof>0}\o{f <0},
Hoo(D?ueo, Dguw, Vilhoo, Vylieo) < 0, inQNof <0\ o{f >0},

with the function H, defined as follows
hd iflvyuoow(z) < |Viiteol,
Hey = Ao sttoo = |V atho* 10g(IV sttec € s Vithon) 1= =Aaiylhcos
o i IVl > V00

Heo = =00 yttos — 01V ytteol? 102(1V oo )€ Vithoo) 1= =0 coyyhcos

o if [Vyuel" = |V, s

Hoo = _Aoo,xuoo - |quc>0|2 log(lvxuool)@:p, Vx“oo)
0o yttoo — OV ytteo|* 10g(IV o )€y Vo)
= —Aw(x)uoo - QAOOU)MDO.

Here

T qn(2)
0= 00

the vectorial functions &,,&, are defined in (1.6) and A xu = (D*uV u, V), Aoyt =
(DguVyu, Vyu) are the infinity Laplacian in x variables and in y variables, respectively.

€ (0, +0),

Remark 1.1 We observe that the limit problem depends strongly on the function 6 appear-
ing in the limit, which measures the anisotropy of the problem, see (1.5). This has to be
contrasted with the limit problem related to the (constant) pseudo p-Laplacian, in [2].

Moreover, even in the case we take p(z) = g(z) for all z € Q, (pseudo p(-)-Laplacian),
the problem differs from the problem in [2] through the additional logarithmic terms in-
volved in the limit function H,

_|quoo|2 10g(|qum|)<§p(Z)v Vx”oo) and — 0|Vyu0<>|2 10g(|Vyu00|)<fq(Z)s Vy”m)-

Remark 1.2 We also want to emphasize an important difference between the problem in
consideration and other previous problems related to the p(-)-Laplacian (without anisotropy),
see for instance [28, 30]. And it is the fact that for our problem, as well as for anisotropic
problems treated in [2, 7, 17, 29], it happens that the limit function H, is not continuous.
Therefore, the concept of viscosity solutions has to be redefined considering a relaxation
of those discontinuos equations, see Definitions 3.1 and 3.2 below.
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We will conclude this work by focusing in the limit problem corresponding to f = 0
with nontrivial boundary conditions, namely

Hoo(Diu, Dgu, Vau,Vyiu) =0 inQ,
(1.7)

u=g%0 on 0Q),

with the function H,, given in Theorem 1.1. We show that there is uniqueness of solutions
to those problems. Thus in case we take limit in the problem A, () 4,()tn = 0 as n — oo
the whole sequence of solutions converges uniformly to the unique limit u.,. The optimal
regularity in this case is U« € WhH=(Q), since for the constant case, see [29], the function

1
) = + = )
u(x,y) = x 2IyI

is a viscosity solution to (1.7), that has no further regularity than Lipschitz.

Let us end the introduction with a brief description of previous results. The infinity
Laplacian operator Ao, u = (D*uVu, Vu), appears naturally when possing the Lipschitz ex-
tension problem, closely related to the concept of AMLE (absolutely minimizing Lipschitz
extensions), see [1, 25, 38]. In [1] the minimization problem of finding an AMLE is trans-
lated to a variational problem in L”(QQ) spaces. Namely, solutions to

-Apu, =0 in Q,
u,=f on 0Q,

verify that u, — ue in uniformly in C(Q) as p — oo, where the limit u., is the desired
AMLE and satisfies

{ —Aclles =0 in Q, (1.8)

U = f on 0Q.

The issue of uniqueness of solutions to problem (1.8) is solved in [18], where it is shown
that the appropriate framework for this matter consists of considering viscosity solutions to
(1.8).

Recently a great number of contributions in this topic have appeared, due to the multi-
tude of applications that this kind of problems offers, such as in image processing, [4, 34];
mass transfer and optimal transportation, [10, 13, 14]; Tug-of-War games, [26, 27] and the
survey [31], etc.

Another important feature here is the anisotropic geometry of the problem in consider-
ation, fact that involves the development of new techniques, for instance, for comparison
or regularity matters, see [32, 36, 37] and references therein.

The rest of the paper is organized as follows. In the next section we introduce some
notation and preliminary results of variable exponents spaces. We also show the existence
of weak solutions to (1.1) using variational methods. In Section 3 we state the precise
definition of viscosity solutions. Section 4 is devoted to study some a priori estimates in the
variable Sobolev spaces, which ensure that «, converge to some function as the exponents
go to infinity. Moreover, we show that this limit turns out to be a maximizer of a variational
problem. In the following section we determine the equation satisfied by this limit and give
some explicit examples in special cases. Finally, in Section 6 we focus on the case f = 0
and prove our uniqueness result.
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2 Anisotropic variable exponent Sobolev spaces and weak
solutions

In order to establish a natural frame for our problem, let us give some brief introduction to

variable exponent Sobolev and Lebesgue spaces and some of their main properties. Then

we will introduce the natural anisotropic variable exponent Sobolev space related to our

problem. See for example [6, 8, 11, 23], the survey [15] and the book [9] for more details.
The variable exponent Lebesgue space LP*)(Q) is defined as follows

LPOQ) = {u such that u : Q — R is measureable and f lu(2)|P? dz < +oo},
Q
and is endowed with the norm

u(z)

p(2)
dz < 1} .

The anisotropic variable exponent Sobolev space W!»40(Q) is given by

|ulpy = inf {T > 0 such that f
Q

WhrOaOQ) = {u € L7(Q) : [Vl € LP(Q) and [Vyul € L1O(Q),
for some 1 < o < max{p~, g~} with the norm

q(2)
[lull = llullzr ) + inf {T >0 : f[ ]dz < 1}.
Q

We denote by Wé’p 90(Q)) the closure of Cy(Q) in W'040(Q) with the norm above.
For any u € LP"(Q) the modular is defined as

V,u(2) p(2)

T

Vyu(z)

d

Ppey (1) = f [Vul?©dz.
Q

We enclose in the following proposition some well known properties of the variable ex-
ponent Sobolev and Lebesgue spaces, that will be used in the future. See for instance the
book [9].

Proposition 2.1

i) The modular p,., and the norm | - |, are lower semicontinuous with respect to
(sequential) weak convergence and almost everywhere convergence.

ii) If lulpy > 1 then |M|Z;) < ppoy(u) < |M|Z;)~ If conversely |ul,.) < 1, it holds that

p* I
|u|p(.) < pp(-)(u) < |M|p(.)-

iii) The spaces (L /(Q), ] |,), (W"PO90(Q), ||-|I) and

(Wé’p (')’q(')(Q), [| - II) are separable, reflexive and uniformly convex Banach spaces.
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iv) Holder’s inequality holds, namely
f vl dz < 2lul,yVlcy,  Yu € L'OQ), Yv e L"OQ),
Q

with - + 1.

1

@) @ T

v) If p.q € C(Q) verify that p~,q~ > N, then, the imbedding from W'-PO40(Q) 1o
CP(Q), for some B < 1, is compact and continuous.

We notice that property iii) above is performed in [9] for the variable Lebesgue and Sobolev
spaces LPO(Q), WHPO(Q) and W(;’p “)(Q). Then, the anisotropic spaces W!?040(Q) and
Wé’p ©40(Q) can be considered as direct sum for the gradient, Vu = (V,u, Vyu) € LPO(Q) &
L19(Q), with the norm defined above, namely |[ull = ulp) + [Viulpe) + [Vyuly,. By the
results in [3, 33] these anisotropic spaces are separable, reflexive and uniformly convex
Banach spaces.

In the following result we establish a Poincare type inequality for anisotropic spaces
with constant exponents, see Theorem 1 in [12].

Proposition 2.2 For any u € C(l)(Q) and r > 1 there exists some positive C = C(|QQ|) such
that
lleell, < Crl[V s

Ou  Ou ou

whereruz(axl,E,...,m

), denotes the gradient with respect to the first N variables.

We conclude these preliminary results on variable Sobolev and Lebesgue spaces with
the following result obtained in [28]. We will refer to it several times throughout this work
and include the brief proof for convenience of the reader.

Lemma 2.1 Let v € LPO(Q). Then, for any 1 < r < p~ it holds that there exists a positive
constant, C = C() such that

”VHZr(Q) < C(|V|p(-))r'
Proof. The result follows just observing that

VIl ) < 2MMa o ey < 2max{l, u(Q)}(Vlpe)"s

where ra(z) = p(z) and ulz) + ﬁ = 1, from applying Holder inequality for variable expo-

nent Sobolev spaces, see Proposition 2.1.

Now we are ready to show the existence result of solutions to problem (1.1) for fixed n.
Namely, we consider the problem

{ =div,(|Vul”72Vu) — div,(|V,ul "2 Vu) = f(2), in Q, @)

u=20, on 9Q.

The Dirichlet problem corresponding to the p(-)—Laplacian (without the anisotropy) is
treated in [11]. We define solutions to (2.1) as follows.
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Definition 2.1 We say that u € W(;’p 40(Q) is a weak solution to problem (2.1) if Vv €
Cé(Q) it holds that

f (IV.uP 972V ¥ v + V92V, uV ) dz = f fvdz.
Q Q

Theorem 2.1 Let f,p,q € C(Q) such that p~, q~ > 1. Then, problem (2.1) has a unique
weak solution, which is the unique minimizer of the functional

) = f (i|vxv|p<z>+i|v,,v|q<z>) dz f Fode. 2.2
a\p@) q(z) - Q

in the set Wé’p 040 (),
Proof. First we observe that the assumptions on f ensure that
JO) = = flr@Vlly-q = ~C,

with 7 such that # + % =1, i.e. J is bounded from below. Moreover, since the second term

is linear and p,q € C (ﬁ), J inherits the lower semicontinuity of the modular.
Next we show that if u, is a sequence such that ||u,|| — oo, with the norm defined on
Wy "1 (Q) it holds that
lim J(u,) = oo.

[letn|| >0

Since p~,q~ > 1, there exists some ¢ verifying p~,q~ > & > 1, hence it holds that
Wg,p(-),qt)(g) c Wéﬁ(g). Set u, a sequence such that ”u"”WJ'é(Q) — coasn — co. By
Proposition 2.2 it implies that

||Vx14n||m(9) — oo and [[Vyu,llpg) — oo.
Lemma 2.1 yields that, in fact
IVittplpey = 00 and  [Vyuyly) — o0,

thus ||u,|]| — co. Therefore, using Propositions 2.1, 2.2, Lemma 2.1 and the fact that
p~.q > 1, we deduce that

1 1
Ju,) = p_+p})(-)(|vxun|) + quq(-)(lvyunb - C(f)”un”Lﬁ’(Q)

1 o1 q _
> ;(wxunb,(.)) + q—+(|vyun|q<.>) = C(f, P IV tll

Cc(Q) r C(Q) q
> 7(||vxun||mg)) . q—+(||vyun||mm)

—C(f, Q)p IVitall () = oo

Therefore we have shown conditions that ensure the existence of a minimizer of J. The
uniqueness follows from the convexity of the functional. Note that

(L(u),v) = fQ (|qu|p(2)_2quva+|Vyu|q(z)_2Vtuyv) dz
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is the derivative of the first term in J. The well known p-Laplacian type inequalities (see
[11] and references therein),

(|v|’—2v — W 2w, v — w) >y —wl, r>2, 2.3)

5
<|v|”2v — W 2w, v — W>(|v|’ FWHT >F=-Dv=-wl, 1<r<2,

for any v,w € R¥, applied to each operator p(-) and g(-)-Laplacian, prove the strict mono-
tonicity of L. It is known, see for instance [35], that it yields the convexity for J, since the
second term is linear.

Finally, if f # 0, let us take some u € Wé’p 40)(Q) such that fQ fudz < 0. Then,
J(Au) < 0 for some A > 0 small enough, since p~, g~ > 1. Therefore, the minimizer is not
trivial.

3 Viscosity solutions.

This section is devoted to introduce the concept of viscosity solutions to problem (1.1).
Suppose that u,, are smooth enough to differentiate equation (1.1). We get then

~|V 1t [P (At +10g(1V 110, )(V 11, V. P1))

~(Pu(@) = DIV cttn """ HDu, Vst V 1)
@2 3.1
|9y 2 (At + 108V )(Vytt, Vyqn))

_(Qn(z) - 2)|Vyun|q’l(Z)_4<D§unv)rum Vyun> = f(Z)
This equation is nonlinear but elliptic (degenerate), thus it makes sense to consider viscosity
subsolutions and supersolutions of it.

We recall now the definition of viscosity sub and supersolution to a nonlinear PDE
problem of the form

, ~ .
{ H(D?*u,Vu,z) =0, in Q, (3.2)

u=g, on 0Q2.

In general the function H can be discontinuous. Then we denote by H* and H. the upper
and lower semicontinuous envelopes of H, respectively, defined as

H*(S,w,z) = ‘lpl_l’)l(l) sup {H(S ., w',7) :
IS =S I+ 1w—w|+lz-2| <&}
for z,w € R¥*K and S € SN** (we denote by S’ the set of symmetric matrices in R?X) and
H.(S,w,2) = —(—=H)"(S,w,2).

Definition 3.1 An upper semicontinuous function u defined in Q is a viscosity subsolution
of (3.2) if. ulsa < g and, whenever zy € Q and ¢ € C*(Q) are such that u—y has a maximum
at zo, then

H.(D*¥(20), Vi (20). 20) < 0.
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Definition 3.2 A lower semicontinuous function u defined in Q is a viscosity supersolution
of (3.2) if, ulsq > g and, whenever zp € Q and ¢ € C%(Q) are such that u — ¢ has a minimum
at zo, then

H*(D*¢(z0), V(20), 20) = 0.

In the sequel we will keep the notation used in the above definitions. Namely, by ¢ we will
denote the test functions such that u — ¢ has a minimum in Q and by ¢ the test functions
for which u — ¢ has a maximum at some point in Q.

We refer to [5] for more details about general theory of viscosity solutions, and [19],
[22] for viscosity solutions related to the co—Laplacian and the p—Laplacian operators.
Related to viscosity solutions when H is discontinuos are for example the works [17, 20],
in which operators of type normalized co—Laplacian are treated.

Now, let w,z € R¥*X and S € SN*X. To simplify the notation we will call

1 N)

Wy = (W W N+1 WN+K),

, and wy = (W',

so wy stands for the first N components of w and w, for the last K components. As before,
z=(xy) = (X1, , XN, Y1 """, k). Also we denote

S1=(Sipi<ij<n
the first N X N minor of the matrix S and
82 = (Sij)N+1<i j<N+K

the last K X K minor of S.
Solutions to (1.1) are to be considered as solutions to

Hn(D)ZCun’ Diun: Vi, Vyun, 2) =0, in Q, (3 3)
u, =0 on 9Q, '
in the sense of Definitions 3.1 and 3.2, where H,, is given by
Hy(S1,82,wi,w2,2) = =lw PO (trace(S 1) + log(wi)(wi, v,.))
=(Pa(@) = w1 [P OHS 1w, wi) (3.4)

[l @ (trace(S 2) + log(Iwal)(w2, vy))

~(@n(2) = 2)Iwa DS ywa, w2y — £(2)
From now on, our interest will be to study the limit problem as the functions p, g — co.
Therefore, there is no loss of generality if we assume that p,,q, > 2 . In this case H, is

continuous in Q, and then we have that H,, = (H,). = (H,)".
The following result can be shown as in [21]. See also [28] and [29].

Lemma 3.1 A continuous weak solution to equation (1.1) is a viscosity solution to (3.3).
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4 Existence of a limit as p,(-), g,(-) go to infinity.

In this Section we find some a priori estimates for the solutions to our problem that are
uniform in n. These estimates ensure that, at least for a subsequence of solutions, they
converge to some nontrivial limit, that is a maximizer of certain functional. We enclose
these results in the following theorem.

Theorem 4.1 Let f € L”(Q) for some r’ > 1. There exists a subsequence {uy, } of solutions
to our problem converging to some nontrivial limit us in CP(Q), for some 0 < B < 1.
Moreover, u., satisfies

max{||V ool [IVylhoollzo@} < 1, (4.1)

and it maximizes the following functional

mqa(lefvdx, 4.2)

with K = {v € Wy=(Q), max{[[V.vllz=@, IVyvlli=@)} < 1).

Remark 4.1 We observe that properties (4.1) and (4.2) are the same properties verified
by the limit of solutions to problem (1.1) for the constant anisotropic (p, g)-Laplacian, see
[7, 29]. However here we use different arguments, since we work within variable Sobolev
spaces, see [28, 30].

Proof. We first find the following bounds for the solutions to problem (1.1)
IVittnlp,c) < Ci(n) and |Vyuylg,) < Ca(n), with Ci(n) —» 1asn — oo 4.3)

We perform in detail the proof of the boundedness of the norm of the first gradient, since
the second term could be treated similarly. If we consider in (2.2) the trivial function, we

get
1 1
f Vit PO dz + f Vit Dz — f fu,dz <0.
Q Pn(2) Q qn(2) Q

In particular, if we take some r < p,, g, (defined in (1.4)) and suppose that f € L (Q) (this
is not restrictive, since we have assumed (1.2)) the following inequalities hold (as we said
we just deal with the first integral)

1
f IV POz < f Fun dz
Q Pn (2) Q

<Al @llunllr@) < CEQ, £ DIV attnllir s

where % + rl = 1 to apply Holder inequality. By Lemma 2.1 we know that
IVttnllr@) < CQ, NIV sttnlp, ), 4.4)

hence, we obtain that

1
f p (Z)|qu,,|ﬂn<z>dz < C(Q, £, DIV sty - (4.5)
Q Fn
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Let us assume that |V, |y, ) > 1 G [V,u,l,,) < 1, then (4.3) trivially holds). Hence, we
can take some 7 > [V u,l,,) > 1 verifying that

<.
- <
27 Ja

Thus taking into account (4.5) we deduce that

Pn(2)

v
AEL] et

To

DPn
%o f 1 @
< IV un|P"Pdz < CQ, f, N)|Vsttyly, ) < C(f, Q, P)To. (4.6)
25~ Ja pa@ ) 0

Now, thanks to (1.3) it holds that

1 +
lim sup 08(Pn) _ 0

n—co  Pp — 1

4.7

Therefore, by (4.6) and (4.7) we obtain

1
7o < (C(f79’ r)p;)"?] - 1, asn — oo,

which proves the first estimate of (4.3). As we pointed out before, we can get analogously
[Vyulg,y £ C(n), with C(n) — 1 as n — oo. Notice that (4.3) and (4.4), (and the analo-
gous inequality for the y-gradient) imply that u,, are uniformly bounded in Wé’r(Q) for any
Pn-q, > r> N. Therefore, for a subsequence, still indexed by n, it holds that

. 1,r
Up— U, in Wy'(Q), 4.8)

for some u,, € Wé’r(Q). By the compact Sobolev embedding W'(Q) into C#(Q) for some
0 <pB < lifr> N, we deduce also the strong convergence, up to subsequences,

U, — U, Strongly in cP(Q). 4.9)

The lower semicontinuity of the norm and (4.8) yield
1
IVatteollir@) < iminf [Vt [lz (o) < lim inf (2 max{l,p(Q)}) Vil )
1 1
< liminf (2 max{1, u(Q)})" C(n) = (2 max{1, u(Q)})", (4.10)

with the analogous estimate for the gradient with respect to the y—variables. These es-
timates hold for any sequence {r;}sey /' 0. In fact, such a sequence being fixed, by
diagonalization we can select a subsequence of (u,,) such that

Up— Uoo, in W)""(Q), Vh € N.
Passing to the limit as r — oo in (4.10) we get

[IViltollro(y < 1.
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Similar arguments prove an equivalent estimate for the gradient with respect to the y-
variables and (4.1) follows.

Finally we see that 1., maximizes (4.2), (hence the limit u., is nontrivial when f # 0).
Using the characterization (2.2) for the solutions to (1.1) with n fixed, we have that

1 1
f( |qun|pn(z) + —IVyunl”"(Z)) dZ—ffun dz
a \Pn(2) qn(2) o

1 1
: fg(pn@ * qn<z)) dz- fgf”’z’

for any v € K. After neglecting the first positive term on the left hand side we deduce

1 1
d L d dz.
fov = qu Z+L(pn(z) " qn(z)) ¢

We take limit as n — oo in the previous expression and thanks to the uniform convergence
in (1.2) and (4.9), we obtain that

Lfvdnggfumdx,

for any function v € K, which proves (4.2).

S The limit problem as p(-), g(-) — co.

In the previous section we have shown that if we take the limit in (1.1) as the functions
Pn>qn — oo uniformly in €, the solutions converge uniformly in C (Q) to some function
us. We devote this section to identify the equation satisfied by .

To this aim, we first give some properties verified by the limit u.,, that will be useful
to determine the limit equation. Those properties are based on the property (4.1) and the
characterization of the limit (4.2), which both are also verified by the limit of the constant
anisotropic problem, see Remark 4.1. The following three lemmas and the corresponding
proofs can be found in [7].

Lemma 5.1 If u., is a maximizer of (4.2), then if D C Q is open and smooth, u., also
maximizes J;) fv,in

K ={ve W' (D) : max{|IVvll=p). IVyll=)} < 1. Viap = telan] -

Now we consider the distance function to the boundary of Q € R¥*X in the anisotropic
co-norm
diStuoa(z, 0Q) = inf [z - Twar € Q, (5.1)
Z€0Q

where
|z = Zeoa = 1(x, ) = (X, P)eo.a = max{lx =%, |y = yI}.

With the help of Lemma 5.1, we can find an expression for the limit u., at the points
where {f > 0}.
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Lemma 5.2 Let D C {f > 0} be a convex set. For every z € D, it holds that

Us(Z) = {Ueo(2) + 12— zlcxua}'

inf
ze0D

In the same way, it is possible to prove a similar property of u., in the set {f < 0}.
Lemma 5.3 Let D C {f < 0} be a convex set. For every z € D, it holds that

uoo(Z) = sup{uoo(z) - |Z - Zloo,a}'
z€0D

We are ready to finish the proof of Theorem 1.1 identifying the limit problem. We
divide the proof in several parts, corresponding to the different sets of points that determine
the equation for u., to solve.

5.1 The limit problem in {f > 0}

Let zg € {f > 0} such that u., — ¢ reaches a minimum at zo. By the convergence in (4.9),
there exists a sequence z,, — 2o, 2, € {f > 0} such that u, — ¢ reaches a minimum at z,, for
any n € N. Since u,, are viscosity solutions of (1.1), (cf. Lemma 3.1) it holds that

IV "0 (Asd(zn) + 10g(V @)V b(z0), Vapa(za)))
~(Pn(zn) = DIV P @)D (@)Y ($(20), Vah(zn))
IV, B0 (A, (z) + 1021V, @IV, 0(20), Vrda(@0)))
~(@n(zn) = DIV, B @)D} GV, 020, Vy(@)) 2 f ().

(5.2)

We observe that in this case max{|V ¢ (zo)l, |V,¢(z0)l} > 0.

Taking the limit as n — oo, we wish to show that u., is a viscosity supersolution to
max{|V e, [Vyueol} = 1. If this is not the case and [V ¢(z0)l, |V,#(z0) < 1 we will find a
contradiction.

Suppose first that |V,¢(z0)|*) < |V,(z0)l. Then, |V, $(z0)| > 0 and we can divide the
equation by (p,(z,) — 2)|V¢(z,)|P")~* to obtain

Vx n 2
——1') (f(f_)'z (Act(zn) + 108V @V (@n): ViPu(zn))) = Acox(@n)
D] e\ Gn(zn) =2
[V.d(z,)l Pn(zn) — 2
IV, (2
[Qn(Zn) _ Z(Ay¢(z)') + 10g(|V)¢(Zn)|)<Vy¢(Zn), V)’Qn(zn») + Am’yqﬁ(zn)]
f(zn)

T (p(zn) = D)V Bz |Pre=4

The contradiction follows when taking limits as n — oo, since the right hand side term
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diverges, while the left hand side is bounded. In fact,

2
Wb\ pa) >0, Aesblen) = Awrblcr)  and
pn(Zn) -2
V)C n 2
Iv:0ten) log(IV ¢ (z)IXVx$(z0), Vipu(za)) —
pn(Zn) -2
IV.1(z0)* 1og(IV x(20)){V x(20), €(20))-
Analogously,
V,é(z, 2
0GR | 5e) >0, Daydlen) > Aaydleo)  and
QH(Zn) -2
|Vy¢(zn)|2
@2 log(IVyé(z,)D(Vy$(2n), Vyqn(za)) —
IVyé(z0)I* 1og(1Vy$(20) ) Vy$(20), £4(20))-
Finally,
_ = H(z0)]f
qn(z,) =2 s 0z, [Vyd(z,)[ e [Vyé(z0)l

Pan) — 2 Vbl Vb

and since we are assuming that |V,¢(z0)|"® < |V,é(z), we have that

g4 \Pn(zn)—4
IV (z,)| ,

Thus summing up we arrive to

—V.$(z0)* 102(IV ¢ (20))(V1(20), €5(20)) = Aco x(20) > +oo,

a contradiction.

If we assume that |V,$(zo)l, [Vyé(z0)| < 1 and also that [Vy¢(z0)|%® > |V,¢(z0)|. Then,
IV,¢(z0)| > 0 and we divide the equation by the term (p,(z,) — 2)|Vy$(z,)|%"“)~*. Arguing
as before, we reach a similar contradiction

—61V,6(z0)I 10g(1V,$(20))(Vy$(20), £4(20)) = OAco y$(20) = +oo.

This shows that u., is a viscosity supersolution to max{|V cue|, |Vyiteo|} = 1.

To show that u., is a viscosity subsolution, we consider zo = (xp,Yo) € {f > 0} a point
such that u.,— attains a maximum. Take D the anisotropic ball {z € RM*K : disty, 4(z0,2) <
&}, which is contained in {f > 0} for ¢ sufficiently small. Let us take Z; the point on D
such that 7o = (xo, yo), with xo = xg — slgi%gl. By Lemma 5.2 and the definition of ¢, we
know that

Ueo(20) = I0f {11eo(2) + 120 = Zlooa} < Ueo(Z0) + & < Y(20) + &
Z€C
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Taking into account that u«(z0) = ¥(zo), if we rearrange the previous expression, we obtain

1> ¥(20) = ¥(20) _ ¥(x0. o) = Y(xo — &V, )’0), with v V(o) '
£ £ [V (zo)l

Taking limit as € — 0 we get that

[Va(zo)l < 1.
. A R N R v,
We can argue the same with the point 2y € dD such that Zy = (xg, o) with $o = yo —e%,
to show that )

Vi (zo)l < 1,

which proves that u., is also a viscosity subsolution.

5.2 The limit problem in {f < 0}
This case can be handled in a similar way and we omit the details.

Remark 5.1 We stress that in the sets {f > 0} and {f < 0} we have obtained the same
limit problem as for the problem related to the constant anisotropic (p, g)-Laplacian, see
[7]. Therefore, the following conclusions are also valid for our problem. We include them
for completeness of the paper.

1. If f > 0 then ue, = diste4(-, 0Q) in Q, given in (5.1), thanks to Lemma 5.2 with
D = Q. Moreover, this is the unique possible limit. Observe that diste, (-, dQ) € K
and also that u., is a maximizer in (4.2). Then

f fdisteo (-, 0Q) dx < f flico, Vv €K
Q Q

being this inequality strict unless o, = diste4(, Q). In addition, we have that
diste 4(+, 0Q2) is the unique solution to equation

max{|V e, [Vylhool} = 1

in the viscosity sense, see [16].

2. If f 20, ue = diste 4(-, Q) in supp f, while it solves
Hoo(D3tteo, Dttco, Vslho, Vyltoo) = 0 (5.3)

in the interior of the set { f = 0}. We have also uniqueness of the limit u, in this case.
If, in addition, the points in which diste 4(-, JQ2) is not differentiable lay in supp f,
then u., = diste (-, Q) in Q, since this function verifies (5.3), which has a unique
solution, see next section.

3. If f < Oor f <0 we obtain analogous results with —diste 4(-, 0Q2).
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From now on, to treat the rest of the cases, we deal with the function H,, given in
Theorem 1.1. We recall its expression using the notation introduced in (3.4). Let w € RVN*K,
and denote w; = (W', ..., w"), and w, = WN*!, ..., w¥*K), namely, w, stands for the first N
components of w and w, for the last K components. Consider &, € RV, & € RK, 9 e RT
and S € SV*K. As before we call S| = (s5;/)1<; j<n the first N X N minor of the matrix §
and S, = (8ij)n+1<ij<nv+k the last K X K minor of §. Using this notation, the function He,
of Theorem 1.1 reads as follows

o if [wal’ <fwil,

Heo = —(S1wi, wi) — wil* log(wil){&p, w1) := =AcrmWi,

o if [wal’ > [wi]

Heo = =0(S2w2, w2) — Olwa|* log(Iwal) (&g, w2) := 0wy w2, (5.4)

o if wyl” = [w]
Hoo = —(S1wi,wi) — [wi* log(wi|){&p, wi)

—6(S 2w, w2) — Olwal? log(Iwal &g W2) := —AceryW1 — OAco(yy W

Since this function H,, is discontinuous in the w variable, our first task is to characterize
its upper and lower semicontinuous envelopes, (Hs,)" and (H ).

Lemma 5.4 The upper semicontinuous envelope of Hy, is given by

(Hoo)*(S,w) =
_Aoo(x)wl for |W2|e < |W1|a
—0Aco(yyw2 for wal? > |wil,

max{ - Aw(x)wl, —GA(X,(Y)WQ, —Aw(x)wl - ngo(y)Wz} fOV |W2|9 = |W1|

The lower semicontinuous envelope has the same expression except for the last case in
which the max is replaced by

min{ - Aoo(x)w] N —QAm(y)Wz, —AOO(X)W] - QAoo(y)Wz}.

Proof. If w = 0 the statement is trivial, hence we may assume that w # 0.
Let us treat first the case [wp|? < |w|. Observe that for & small enough we also have
|w’2|9 < |w}l, for every w’ such that |w| — w1| < &. Hence,

Heo(S",w') = —(S Wi, wi) = Wi > Tog(Iw/ €y, w))
for every [S| — S| < & and we conclude that
(Ho)*(S,w) = lgrg) sup {Hoo(S'W") : w—w|+1]S = S'| <&}
= tim sup {~(S'{w. wh) = W} log(wiD(&pn i) : bw—w+1S '] <]

= —(S 1wy, wi) — wi* log(wi){&p, wi ).
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The proof of the case [w,|’ > [w| runs analogously.
We are left with the case |wa|? = |wy|. We first see that

(H) (S, w) = ~(S1wi, wr) = w1 Tog(wi )€y, wi).
Indeed, defining wy = (wy, kw,) with k < 1 and k ' 1 we have that
(Ho)*(S,w) = 1:12(1) sup {Ho(S",w') = lw=w'|+1|S = S'| < ¢}
> Jim sup {=(S Wi wh) = Wi log(wi € wh))
= —~(S1wi.wi) = w1l log(wil)(&p. w1)-
Similarly it can be shown that
(Ho)" (S, w) = —6(S w2, wa) — Olwa|* log(Iwa )€y, wa).
Finally, observe that if [w,|? = |w1|
(Ho)*(S,w) = l%sup{Hw(S’,w’) Sw=w+1S -S| <&}

> Hoo(S,w) = =(S 1wi, wi) — [wi > log(Iwi|}(&,p, w1)
—6(S 2w2, w2) — Blwa|* log(Iwal)(&, w2).

Now, since the possible limit of H(S’,w") asw’ — wand S’ — § is given by
—(S 1wi, wi) = w1 log(wil){&p, w1 ) — (S 2wa, wa) — Blwa|* log(Iwa )€y, wa),

~(S 1w, wi) = w1 log(wiD{Ep wi),  or = 6(S2w2, w2) = Olwal log(wal)(Eg, wa),
the result follows.
The corresponding result for the lower envelope (H ). can be shown analogously and
thus we leave it to the reader.
5.3 The limit problem in Q \ supp(f)
Our task is to show that u., is a viscosity solution to

Heo(D3ttoo, D ttco, ¥ cltco, Vytico) = 0

in the open set Q \ supp(f), with Hs, given in (5.4), in the sense of Definitions 3.1 and 3.2.
We see first that u., is a supersolution. Let ¢ be such that u., — ¢ has a strict local minimum
at zo € Q, with ¢(z0) = u(z0). We want to prove that

(Heo) (D30(20), D3(20). Vb(20). Vy(20)) > 0. (5.5)

By the uniform convergence (4.9), there exists a subsequence, still indexed by n, z,,
such that z, — zp and u, — ¢ has a local minimum at z,. Since by Lemma 3.1 u, is a
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viscosity solution of (1.1), we have

V@) (Acp(zn) + 10g(V @)V (), Vipn(zn)))
~(Pa(z) = DIV P @) DI()V (20, Vo(20))
V3¢ @I (Ayp(zn) + 10g(Vyp(@{Vyb(2n), Vygn(zn)))

—(qn(zn) — 2)|Vy¢(zn)|q"(zn)_4<D§¢(Zn)vy¢(zn), Vy¢(zn)> > 0.

Notice that (5.5) trivially holds if |V.¢(zo)| = [Vy¢(z0)| = 0. Let us assume that |V,¢(z0)| >
IVy$(20)|”“. Then V,(z0) # 0 and we obtain,

V.x n 2
O (0,000) + OBV, T (). ) + Do)

v 11n((<:rz)):j Pu(zn)—4
< _ | Y¢(Z’l)| prtan (%(Zn) - 2) (56)
|Vx¢(zn)| (pn(zn) - 2)

V,6(z)P
X ('q zj()z_ﬂz (Ay(ﬁ(Zn) + 10g(|Vy¢(Zn)|)<Vy¢(Zn), Van(Zn») + AN,}’¢(Zn)) .

From the limits we computed when treating the case {f > 0}, we deduce that
—Aes x(20) = IV :6(z0)I* 1081V xp(20) )V +(20), £(20)) 2 .
On the other hand, if [V,¢(z0)| < [Vy$(20)|*®), then V,¢(z9) # 0 and we get
~60(20)Aco y$(20) = 0(z0)|Vy(z0)I 10g(IV,$(20))(Vyb(20), £4(20)) = O.

Finally, in case [V,¢(z0)| = [Vy$(z0)?™ let us argue by contradiction, and assume that
—Acox(20) — [V xp(20)* 10g(IV 120DV 1(20), £5(20)) < O,

0020 Aoy $(20) — B0V, 0(20) 081V, B0V, 6z0). £, (20)) < 0.
Notice that this assumption implies that both V. ¢(zo) # 0 and V,é(zo) # 0.
Suppose first that there exists a subsequence n; € N for which it holds that
( IV_V¢(Z11/.)an,- (Zn’_)_4 ) §
IV (g PG4 ) =

Substituting this inequality in equation (5.6) and rearranging it as follows, along this sub-
sequence n; — co, we obtain

5.7

IV b(zn)I* IVy(zn)I*

—IAX ” -

pn;(zni) -2 ¢(Z ’) " pn,-(zn,-) -2

V. o(z, 2

- IVlz ‘)l 10g(|Vx¢(an)|)<Vx¢(Zm), prm(zm))

pn;(an) -2

VG0 (g () = 2)
|Vx¢(zn;)|p"i(z"i)_4 (pn,- (Zni) -2)

V(2 2
2 (A‘X’,y(p(zm) + % log(lvy¢(zn;)|)<V)'¢(Zn;), Van,»(Zn[» <0,

A),¢(Zn‘.) < _Aoo,x¢(zn,‘)
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for n; large enough. Taking limit as n; — oo, we get a contradiction. If we suppose now,
that for a subsequence #; it holds that

( V32, )| )= )

e 5.8
|VX¢(Zni)|p”i(Zn‘-)—4 ( )

Then, using that
('Vx¢(zm)l,w_4) !
VGl ety
V32, )| )=

we argue as before (dividing the equation by (py,(z,,) — 2)IV,¢(z,,)| % @i=9) to obtain

V(2 )I* V()
—'Ax " P
pn;(zni) -2 e 1) " pni(Zni) -2

V. (2, P (@n)—4 V. (2, 2
B ||V ZZ ‘;:qn.@,,.)_z; ,L (f(z) ) '2 10g(IV.:¢(@n )NV (2, VP, (20,))
y n; L n;\<n;

Ay¢(Zn[) < —Aw,x¢(zn;)

_ (Qni(zn,‘) -2)
(pn,‘ (Zni) -2)
|Vy¢(zni)|2
X AOO,)"p(Zn,') + m log(lvyﬁb(zn,-)l)(vy(ﬁ(zn,v)s Vani(Zn,-» <0,

which leads to a contradiction after taking limit as n; — co.
The proof of the fact that u,, is a viscosity subsolution is analogous.

5.4 The limit problem in Q N o{f > 0} \ d{f < 0}

In other words, if we consider zop € Q N o{f > 0} \ d{f < 0}, we have that f(zg) = 0
and this point zg can be approximated by points in the set {f > 0} or in {f = 0}. Let us
consider the sequence z,, — zo where u,, — ¢ attains the minimum. At least for subsequences
we have that f(z,,) > 0 or f(z,,) = 0. If f(z,) = 0 we can argue as in the previous
case to find that (Hoo)*(Dium,Dium,qum,Vyum) > 0. If f(z,) > 0 we can deduce that
(Heo)"(D*Ueo, Diuw, Ve, Vylteo) > 0 proceeding as in the first case. However, if f(z,,) = 0
it is possible to show that (He)"(D*teo, Dﬁuw, Voo, Vylieo) < 0, but in case f(z,) > O for
subsolutions we just obtain the general estimates for the gradient (4.1).

5.5 The limit problem in Q N d{f < 0} \ 9{f > 0}

The proof runs analogously to the previous case.

5.6 The limit problem in Q N o{f < 0} N o{f > 0}

If z0 € QN o{f < 0} N J{f > 0} it means that it can be approximated by points in the sets
{f >0}, {f <0} or {f = 0}. Therefore, arguing as in the previous cases, we just deduce the
general estimates for the gradient (4.1).
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6 Uniqueness for the limit problem.

We end this work analyzing the limit problem when f = 0, with a nontrivial boundary
condition. Namely, we study

{ Hoo(D2u, D2u, Vo, Vyu) =0 in Q,

(6.1)
u=gz%0 on 0Q),

with H,, given in (5.4) and u a solution in the sense of Definitions 3.1 and 3.2, and g some
Lipschitz function defined on Q. As we pointed out in the Introduction, the limit problem
for the (constant) anisotropic p-Laplacian was treated in [29], where the authors found that
Lipschitz regularity is the optimal that can be expected for the limit. They also proved the
uniqueness of solutions of the limit problem.

As in the constant case, we will see that the limit problem (6.1) has a unique solution.
For this reason in this section we take g # 0, to exclude the trivial solution. However, it is
no possible to apply the arguments in [29], due to the logarithmic terms in the equations.
We follow instead the ideas in [24], where the authors show the uniqueness of a single
equation that arises from taking limit as p,(z) = np(z) — oo in A, u = 0, with the
boundary condition u = g on 9.

6.1 Auxiliary equations

For our purposes we need to work with some auxiliary equations, that were introduced by
Jensen in [18], see also [24].

o Upper equation:

min{|wi| — &, —Acywi} =0 if wal? < fwyl,
_ min{lw|? — &, —0Awpyw2} = 0 if [wal” > wil,
o - 6.2)
min{lwi| — &, —Awywi}
+min{wa|’ — &, —0Acyw2} = 0 it (wa|? = |wy].
e FEquation:
~Acoywi =0 if wal? < Jwl,
Ho =1 —0Acpyw2 =0 if (wal? > |wyl, (6.3)
~AcoyW1 = 0Acoyw2 = 0 if wal” = Jwy].
o Lower equation:
max{e — [wi|, ~Acywi} =0 if wal? < [wyl,
max{e — [wa|?, —0Awyyw2} = 0 if [wal” > wl,
H = (6.4)

max{e — [wil, —Acywi}

+max{e — wal?, ~0Awqywa} =0 if wal? = |w .
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Existence of solutions to the equation follows from previous sections: The limit u,
computed in Section 4 is a viscosity solution to equation (6.3). We show now existence
of viscosity solutions to the upper equation. Consider problem (2.1) for n fixed, with
f(z) = &”@. By Theorem 2.1 we have existence of a unique solution, let us denote it as
u;, given by the minimizer of (2.2). Thus, u;; are variational and at least for a subsequence
we have that u;} — u?, in C(Q).

Let us show that u, is a viscosity solution to the upper equation, in the sense of Defi-
nitions 3.1 and 3.2. As in Lemma 5.4 we can show that the upper semicontinuous envelope
of H,, is given by

min{jwi| - &, ~Acoyw1} if [wal? < [wil,
min{|w|” — &, —0Ac(yw2} it (wal? > |wyl,
max { min{|w;| — &, =AcxyW1},

min{|wa|? — &, =AW},

min{{wi| — &, —Acyw1}

+min{jwal’ - &, ~0Awgywal} if wl® = fwil,

with the analogous expression for (H), replacing the maximum by the minimum, when
wal? = wl.

We begin by proving that u_ is a viscosity supersolution. Let zo be a point such that
ul — ¢ attains a local minimum. Let us assume first that |V,u}, (z9)| > |Vyu;(zo)|9(10). Using
the uniform convergence, let z, — zo be the points such that i, —¢ attains a local minimum.
The fact that u} are viscosity supersolutions imply that (5.2) holds with f(z,) = &G,
Observe that, for each n at least the gradient V,¢(z,) # 0. Consequently, we can divide the
equation by (pu(z,) = 2)|V.¢(za)[P"&~* to obtain

V.x n 2
L (8,002 + 1087 NV Vo) = B )
(W EEE ) e -2
[Vxdp(zn)l Pn(zn) =2
V., 6(z,)P
%(Ay‘ﬁ(zy) + 10g(|vy¢(zn)|)<vy¢(zn)’ qun(zn») + Am,)‘¢(zn)]
gp»t(zn)

- (P(zn) = 2|V (z,,)|Pne)=4"

Since the left hand side term is bounded, then necessarily |V, ¢(z9)] — € > 0, and hence
also —Aw 1 #(20) — [V2¢(20)I* 10g(1V 1(20) )V 1(20), €5(20)) = 0. The proof for subsolutions
follows straight forward by reversing the inequalities and noticing that the quotient on the
right hand side can diverge.

In case |VyuZ,(z0)|% > |V, ul(z0) we have that at least Vy¢(z,) # O for each n. So
this time we divide the equation by (p,(z,) — 2)IV,¢(z,)|%"“)~* and conclude with similar
observations as above.
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We are just left with the case |Vyul (z0)"® = |V,ul(z0)|. First we observe that, since
for each n the right hand side term is positive, V,¢(z,) # 0 or V,¢(z,) # 0, which in this
case implies for n large that neither of them vanish.

As before, we argue by contradiction, assuming that

min{wi| — & —Axwwi} < 0

and
min{|ws|” — &, ~0Awyw2} = min{wi| — &, —0Awwa} < 0.

Let us start by analyzing the limit assuming that (5.7) holds for a subsequence n; — co. We
have

V() V(20 P
———= APz, ———A(z,) £ —
Py =2y ) S e TN ot
|Vx¢(zn,-)|2
Ao x(zn,) — ————=102(IV 132 )){V 2P (@n.)s VP, (Z0.))

pn,-(zn[) -2
V@)D (g (2) = 2)
|Vx¢(zni)|p71'(z"i)_4 (pn,-(zn,-) -2)

X (Ao y@(2n,) + MIOg(IV D2 )V y@(2n,)s VG, (2n,))
0,y 1 Qni(zn;)_z y n; y ni /s ¥ yHni\<on; 4

for n; large enough. Taking limit as n; — oo, we get a contradiction in any of the possible
cases:

1. If
min{lwi| — &, —AwWi} = —Acwwi <0

and
min{wi| — &, —0Acyw2} = —0A.mw2 < 0,

the right hand side term is strictly negative whereas the left hand side tends to zero.
Therefore, for n large we get a contradiction.

2. If either
min{lwi| — &, —Awwi} = w1l —& <0

or
min{lwi| — &, —0A,w2} = [wi| — & <0,

or both hold, then the term

>

—gPni @) _|VX¢(Zni)|4 ( P )pn(Zni)
= —00
(P (@) = DIV (2 )P @™ (P (zn) = 2) \IVa(zn)l

while the rest of the right hand side is bounded. We obtain again a contradiction with
the fact that the left hand side goes to zero.
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For subsequences verifying the estimate (5.8), we again divide the equation by the term
(Pn; = 2)IVy (25, )| G ~4 and get a similar inequality as before. Precisely

|Vx¢(zn.)|2 |Vy¢(zn,)|2
——— A&z, — T A(z,
pni(Zn;) -2 ¢(Z ‘) + pﬂi(zni) —27 ¢(Z ,)
IV (z,)* ( e )pnl(Zni)
A (2, —
< xP(2n,) Pu(@n) = 2 \[V20(z0)]

V(2 )P @)= |V, (2,

|V)’¢(Zl1;)|q"i(zni)_4 pn;(zn,) -2
) =2
(Pni(@n) = 2)

X Aw,y¢(zn;) +

1og(IVx(2n XV 2¢(2n,), VP, (20))

V3 (20

Qni(zni) ) 10g(|Vy¢(Zni)|)<Vy¢(zn,v)’ Vy‘]n,- (Zn,-)>) .

Arguing as before we get a contradiction. If 1 holds we just observe that the right hand side
is strictly negative for n; large, while the term on the left goes to zero. In case 2 just notice
that the term

— gl @)
(pm (Zni) - 2)|Vy¢(zn,-)|q"’ (n)—4

_ IVl ( e ),,,,,.<z,,,.> V(2 )P o)
pn,- (ZI’L,) - 2 |VX¢(Z7£,)| |V}V¢(Zni)|qn’.(zni)_4

|Vx¢(Z/1i)|4 ( & )p’li(z'li) .
= —00
Pu(@n) =2\ IV,

and the rest of the terms on the right hand side are bounded. This is a contradiction, since
the left hand side tends to zero.

The proof of the fact that u, is a viscosity subsolution runs similarly.

The existence of solutions to the lower equation can be shown analogously. Theo-
rem 2.1 ensures existence of (variational) solutions to problem (2.1) for n fixed, with
f(z) = —&P@, denoted as u,. Passing to the limit as p,,q, — oo we can show that
u,, — uz, uniformly in C(2), being u_, a viscosity solution to (6.4).

>

The uniqueness of the limit ... Let ), u,, u, be the variational weak solutions to (2.1)
with f(z) = &”®@, f = 0 and f(z) = —”@ respectively, and the same boundary data g.
By comparison for the weak formulation we have that u;} > u, > u;, so by the uniform

convergence in C(Q), we deduce that u}, > wu., > uz,. Moreover, the following lemma
holds

Lemma 6.1 Ler ul,, u_, be viscosity solutions to (6.2) and (6.4), as limit of variational
solutions. Then, for some k > 0 it holds that

llugs — ugll < Ce*

max{ ||Vl = Vi, Vg1, = Vo llo} < CE".
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Proof. Let us take u;, — u;, as test function in the weak formulation of problems (2.1) for
f(2) = @ and f(z) = —e” and subtract the equations (notice that it is an admisible test
function thanks to (4.3)). It gives us

n -2 —|Fn -2 - -
f<|vxu:,-|p @ qu:z- - |qun |p @ qun, qu;: - qun>dz
Q
+jﬂw@wwwwpqw@wwww;w@_vaﬂ
Q

- WD
—2L8P()(un—un)dz.

Thanks to the inequality (2.3) we deduce that

Pn(2)
Zf dz+f
Q Q

2
Obviously,
pn(z)

2 {f[ : ] dz] < (f (sp”"m(u; - ”ﬁ)%)n dz)n- (6.5)
A Q

Now we observe that, without loss of generality, we can assume that

qn(2)

Vb =V _
— " dz < Ls””@(u; - u,)dz.

. _
Vyuy — Vyu,

2

V.t

n

- V,u,
2

L T 1 (6.6)
n—oco n n—oo  n
Note that if
. pn(Z) _ .
lim ={1(z), with o(mn)#n and o(n) > o0 as n— oo,
n— ()

then, we can rearrange the index of the sequence such that p";—:Z) — {1(z), with n, = o(n)
(with similar conclusion for g,). Taking this observation in mind, if we pass to the limit as
n — oo in (6.5) we get

Vaul, — Vg, h@

01(2)
< "Moo
5 lle™ Il

00

Similarly,
Vyul, — Vyug, &@

01(2)
<" loos
5 I

(o]
hence
IVul, — Vu_ |l < CE",

being k some positive constant depending on the bounds on ¢;. This estimate together with
the fact that u}, — u_, = 0 on 9Q implies that

“I/l:o - uc:c”oo < C8K5

and the proof is complete.
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Corollary 6.1 u., as limit of variational solutions to (2.1) with f = 0 and nontrivial
boundary condition, is unique.

Moreover, we go further and see that problem (6.1) has uniqueness of viscosity so-
lutions that are not necessarily variational. This is the core of the last subsection of this

paper.

6.2 Uniqueness of solutions to problem (6.1)

The following result will be the key to show the uniqueness of solutions to (6.1).

Lemma 6.2 Let u € C(Q) be an arbitrary solution to (6.1). It holds that

where ul,, uz, are the variational solutions to (6.2) and (6.4) constructed in the previous
subsection, with g as boundary data.

Proof. We only perform the proof of the fact that, if u is a subsolution to (6.1) such that
u < ul on 0Q, being u, a supersolution to (6.2), then u < ul, in Q, since the remaining
inequality can be handled similarly. Assume, ad contrarium that this is not the case, namely
that

max(u — ul)) > max(u — ul), (6.7)
Q 00
and we will reach a contradiction.
We make the following observations:

i) To simplify the notation we will denote as v = u}, and we will write the proof
formally: at each point zp € Q where u — ¢ or v — ¢ attains a minimum, instead

of working with the test function ¢ in the equation, we will just write u or v.

ii) Asin the proof of (4.1), see also Theorem 2.2 in [29], we can show that ||V Vl|e, [[VyV]le <
C, with C = C(L,) (L, the Lipschitz constant for g), but independent of p,, g,.

iii) We can asume that v > 0, otherwise we add a constant.

We need to get a contradiction assuming (6.7) with the equations for # and v, for which we
need a strict inequality. Therefore, as first step we construct a strict supersolution, w, to
(6.2), that also verifies (6.7), that is, such that

max(u — w) > max(u — w). (6.8)
Q 0Q

To ensure this inequality holds, as it is usual in this kind of problems, we take w = h(v),
being 4 the following approximation of the identity

1
h() = —log(1+ A —1)), a>1, A>1.
a
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that was examined in [22]. In this work the following properties for & can be found:

O0<h(t)-t< fort >0,

which ensures (6.8) for A close to one and « large. In addition, 0 < #’'(f) — 1 < A — 1 for
t>0,

h'@t) , _ (A-1)
o —al()-1) = TrA@ 1) (6.9)

and, if A < 2,
0 < (1) = In(1 + (K1) = 1)) <K' (@) - 1. 6.10)

Let us show that w = h(v) is the desired strict supersolution to (6.2). We compute the
terms involved in the equations

Vow =h W)V, Vyw = ' (v)V,v

Wy, = h/ (W ve; + B (Vv Wy, = B W)vy vy + B (V)vy,y, ©.11)

Ao = h(V)? Ao v Acoyw = h()3 Ao yv ’
+1 ()2 ()| Vvt +h' (V)2 R ()|V v

We start by showing that w is a strict viscosity supersolution to the first equation in (6.2).
‘We notice that this equation is similar to the single equation treated in [24], except for the
fact that here the derivatives with respect to x are partial derivatives. We include the proof
for convenience of the reader.

After multiplying the first equation by [/#’(v)]* and using (6.11) we get

Ao W + B WY WVt = [Vl In(IV XV w, £,) > 0,
which yields that

hll (v)
n )

~Aco.w = [Vl In(IV, w)(Vow, €,) = _|wal3( IVl + In(h' ()|,

if we write In(|V,v]) = In(|V,,w|) — In(%’(v)). Taking into account (6.9), (6.10) and the fact
that |V,v| > &, we deduce that
A-1

1+ A(e® — 1)
> -0 () (—as + [€,ll)(A - DA™ e

AW 2 —IVowP(—ae + [1€lle)

Fix some & > 0, then we choose @ = a(¢) large so that —ae + |€, |l < =2 (we had chosen
a large to ensure (6.8)). On the other hand, since [Vw| = |’ (v)||Vv], zo is a point such that
IV v(z0)l > [V, 1(20)|C), if and only if [V w(zo)| > [V,w(zo)|”™. Moreover, at that point zg
we get

~Acoxyw 2 v1 > 0,

with v; = &3(A — 1)A~le M= Analogously, if zo € Q is a point such that |V,1(z9)| <
IV, 1(20)|%), and hence [V,w(zo)| < [Vyw(z0)|*® we obtain

—Q(Zo)Aoo(yo)W >vy >0,
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with v2 = 0(z0)e™ (A — 1)A~ e~ Finally, at points such that [V w(zo)| = [V, w(z) [P
obviously

Max { = Ao s =020) Aoy Ws ~Aco(a)W = 0(20)Acaiy W) = v1 > 0.

Turning back to our assumption (6.8) and applying the maximum principle for semicontin-
uos functions, see [5], doubling the variables z = (x,y) and 7 = (X, y), we define

W(2,2) = u(z) - w(@) - §|z ~7, jeN.

This function attains its maximum at interior points (z;, z;) for each j, (the maximum cannot
be achieved on the boundary due to (6.8)). It is known that

;=2 and Zj—> 3%,
with Z € Q, and
Jlz=77 =0, as j— oo,

hence
jx=%*—=0, and jly-y*>—>0 as j— co.

The maximum principle also guarantees the existence of symmetric matrices S ;, S j € Sn+k
such that S ; < S ; and
(jlzj = 7.8 ) € J>*u(zj) and  (jlz; —Z,1.S ) € > w()).
As before we call
S = (siskisn

the first N X N minor of the matrix S ; and
87 = (Su)N+1skisN+K

the last K x K minor of S ;, and analogous indexes for the matrix S. With this notation we
rewrite the first equations as follows

=S5 =%, x5 = Xy = Pl = %P InGilxg - XD - X5, () 20, (6.12)
and the equations for w,
¥ — — . — . — — _
=S ;0 = %)), x5 = %) = Plxj = K InGilxy = %06 = %56,y = vi,  (6.13)

with jlx; — x| > e.
Moreover, let us see that
j|)Cj - )_Cll <C.

Indeed, just observe that

u(z) = w@) - T =% 2 ) - w@E) - I -

Ll = 2 = u(z;) - w(z)),

> u(zj) — w(zj) = >
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thus

J — _ _
b= XP < wz) -wE) < IVowlleolx; - %)l

= [ WV ivllwlxj = Xj1 < CAlx; =X,
according to observation ii), hence C = 2CA. Subtracting the equations (6.12) and (6.13)
we get
o, =1 _ —
=S = S = %)) x = %))

> i+ Jla = P InGlag = T = %5, ,@)) = €p(2))

Cc 1
>y -C ln[;] 1€,() = &Gl 2 31 > 0,

for j large, by the continuity of &,. But this is a contradiction, since the left hand side term
is non positive, due to the fact that §; < §;. The contradiction with the remaining two
equations can be handled similarly.

Corollary 6.2 The unique solution to problem (6.1) is .

Proof. Let uy, u; be arbitrary solutions to (6.1). Then
lur — uz| < fueo — | + oo — un| < &,

by Lemma 6.1. Therefore, the solution to (6.1) is unique and hence coincides with the
variational limit u,.
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