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Second-Order Elliptic Integro-Differential Equations:
Viscosity Solutions’” Theory Revisited

Guy Barles* and Cyril Imbert!

February 9, 2007

ABSTRACT. The aim of this work is to revisit viscosity solutions’ theory for second-order elliptic integro-
differential equations and to provide a general framework which takes into account solutions with arbitrary
growth at infinity. Our main contribution is a new Jensen-Ishii’s Lemma for integro-differential equations,
which is stated for solutions with no restriction on their growth at infinity. The proof of this result, which
is of course a key ingredient to prove comparison principles, relies on a new definition of viscosity solution
for integro-differential equation (equivalent to the two classical ones) which combines the approach with test-
functions and sub-superjets.
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Introduction

In this paper, we revisit viscosity solutions’ theory for second-order elliptic integro-differential equations.
We first present in a general framework three (equivalent) definitions of viscosity solutions, each of them
having its own utility; in particular, one of them is new. We also present stability results and we discuss
comparison principles on a model example.

The core of the paper lies in an analogue of the celebrated Jensen-Ishii’s Lemma in the framework of
second-order elliptic integro-differential equations. This nonsmooth analysis lemma is the keystone of the
proofs of comparison principles in viscosity solution theory for local second-order fully nonlinear elliptic
equations but, because of some particular features of nonlocal equations, it needs to be reformulated in
this context.

The first statement of the Jensen-Ishii’s Lemma is due to Ishii [B] and relies on ideas developed by
Jensen [@] when adapting the viscosity solutions approach to second-order elliptic equations. Let us
recall that comparison principles themselves are, by many ways, the cornerstone of this theory since they
provide not only uniqueness but also existence of continuous solutions when coupled with the Perron’s
method adapted by Ishii [[LJ] to the framework of fully nonlinear, possibly degenerate, elliptic equations.
We refer to the “Users’ guide” [E] for an introduction and a general presentation of the whole viscosity
solutions theory.

Motivated by applications to finance but also by an increasing number of other ones (physical sciences,
mechanics, biological models etc. ), the theory has been almost immediately extended (1986) to the context
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of partial integro-differential equations (PIDE for short), i.e. partial differential equations involving
nonlocal operators such as Lévy ones

Ty u] (x) = / (ul(e+2) — u(@) - Vue) - 21p(2))(dz) (1)

where p is a singular measure and B is some ball centered at 0. To the best of our knowledge, the first
paper devoted to this extension is the one by Soner [@] in the context of stochastic control of jump
diffusion processes. Since then, a huge literature has grown up and it would be difficult (and irrelevant
with respect to our goals) to cite all papers. Instead, let us describe the difficulties that were successively
overcome. Following Soner’s work, a quite general class of integro-differential equations nonlinear with
respect to the nonlocal operators were developed by Sayah [@] At that time, it was not possible to deal
with equations involving second-order derivatives of u such as

M+ H(x,u, Du) — Au—Tp[u](z) =0 in R%

In the case of bounded measures, Alvarez and Tourin [ﬂ] obtained quite general results for parabolic
equations. In ﬂa, E] for instance, several comparison results were obtained in special cases for singular
measures. A first attempt is made by Jakobsen and Karlsen @] to give general results applicable to
second-order elliptic equations. In order to get an analogous of Jensen-Ishii’s lemma, the authors have to
assume that solutions are subquadratic. This assumption is not always relevant since, roughly speaking,
the restriction of the behaviour of solutions at infinity is related to the integrability of the singular measure
away from the origin. For instance, in [E}, solutions with arbitrary polynomial growth are considered and
even for a system of PIDE.

To sum it up, the difficulties involved by elliptic nonlinear PIDE are
e the coupling of second-order derivatives and nonlocal terms,

e the singularity of the measure appearing in the nonlocal operator,
e the behaviour at infinity of solutions.

The third difficulty is studied in details in [f[] in the special case of semilinear parabolic PIDE and we
refer the reader to it for a detailed discussion.

The present paper is focused on the first two difficulties we listed above and so let us be a bit more
specific about them. To do so, we recall that when proving a comparison principle for a standard local
equation, the definition of viscosity solutions with test-functions has to be completed with the equivalent
definition in terms of so-called sub and superjets (see next section for a definition); and the classical
Jensen-Ishii’s Lemma allows to build elements of limiting semi-jets which play the role of first and
second-order derivatives at the maximum point (after the doubling of variables).

But, on one hand, this method relies on the fact that one can pass to the limit in the equation in
order to write it for this larger class of generalized derivatives and, on the other hand, such a technic
cannot be directly applied in the context of PIDE since test-functions are used not only to give a weak
sense to the first and second derivatives of the solution but also to give a sense to the nonlocal operator
around the singularity.

In the present work, we try to present a general framework to deal with degenerate elliptic integro-
differential equations. In particular, we give different equivalent definitions of solutions, we state and
prove a general stability result and we propose a nonlocal version of Jensen-Ishii’s lemma for these
equations in order to prove comparison principles. We provide a comparison result which will be for us
the occasion to discuss the assumptions one has to impose on the nonlocal term(s).

Finding a proper notion of viscosity solution for degenerate elliptic integro-differential equation is an
important problem, especially when second-order terms are involved. See for instance the recent paper
of Arisawa [f]. The first two equivalent definitions of viscosity solutions (Definitions [I] and ) we give are



quite classical, even if we present them in an original general framework in order to deal with solutions
with arbitrary growth at infinity (not only polynomial growth). Freely speaking, the first one consists in
replacing the solution by the test-function on the whole space while the second one consists in replacing
it only around the singularity of the measure in the nonlocal operator. A third definition (Definition E) is
given and it is new. It combines the use of semi-jets and test-functions. We also prove on a special case
(even if such a result holds true in a general setting) that one can in fact, in some way, use the function u
on the whole space and thus obtain a definition that only relies on semi-jets. A whole section is devoted
to examples in order to illustrate and justify the general framework we introduce.

We next explain how to pass to the limit in PIDE. In the viscosity solution context, the proper limits
are the half-relaxed ones. As remarked in [] in a sublinear setting, dealing with nonlocal operators
involve specific technical difficulties. We explain how to overcome them without restricted the behaviour
at infinity of solutions.

The nonlocal version of Jensen-Ishii’s lemma relies on an adapted inf-convolution procedure: the slope
of the test-function is taken into account and the infimum is localized (in order to deal with functions
with arbitrary growth). Since the statement of the lemma is quite technical, we immediately derive
two corollaries that can be used in most examples of comparison principles to derive proper viscosity
inequalities.

Keeping in mind our illustrative purpose, we state and prove a comparison principle under quite gen-
eral assumptions focusing our attention on the coupling between the nonlocal term and the x-dependence
of the Hamiltonian.

In a forthcoming work, we would like to continue our investigation by studying in details nonlocal
operators on bounded domains, in order to clarify for instance what are the equivalent conditions of
Dirichlet and Neumann conditions for nonlocal operators (several interpretations are already given in the
literature). We refer to Arisawa [}, ]l for results in this direction.

The paper is organized as follows. In Section , we recall two equivalent definitions of viscosity
solutions for PIDE and we show how to combine semi-jets and test-functions in order to get a third
equivalent definition. In Section E, we give examples of singular measures, nonlocal operators and PIDE.
The general stability result is presented in Section E In Section E, we state our nonlocal version of
Jensen-Ishii’s lemma. In Section E, we apply this lemma to proving a model comparison principle.

Notation. The scalar product of z,y € R? is denoted by x -y and the Euclidian norm of z is denoted by
|z|. The unit ball of RY (with N = d most of the time) is denoted by B. A ball of radius r centered at
the origin is denoted by B,. The Hessian matrix of a twice differentiable function u is denoted by D?u.
The N x N (real) identity matrix is simply denoted by I. The space of N x N symmetric matrices with
real entries is denoted by Sy.

1 Nonlocal operators and viscosity solutions of PIDE

In order to emphasize the common features of the (monotone) PIDE to which viscosity solution theory
applies in a natural way, we are going to consider the case of general equations written under the form

F (z,u,Vu, D*u,Z[z,u]) =0 in R? | (2)

where F' is a continuous function satisfying the local and nonlocal degenerate ellipticity conditions (E)
(see below).

Unfortunately, this simple, general model equation does not cover all the interesting cases : in partic-
ular, the cases of the Bellman equation arising in stochastic control (cf. ([Lg) below) or the system studied
in [ﬂ] cannot be written in this way. But the ideas described in the present paper can be extended and
used readily in this more complex framework. A more general model equation could be the following one

F (:L', u, Vu, D%u, {Ia[x,u]}aeA) =0 inR?, (3)

where F' is continuous and {Z[x, u|}aec4 is a family of nonlocal terms.



1.1 Assumptions

We first recall the classical definitions of semicontinuous envelopes and half-relaxed limits. For a locally
bounded function w, its lower semicontinuous (lsc for short) envelope w, and its upper semicontinuous
(usc for short) one u* are defined as follows

ue(z) =liminfu(y) , w*(x)=limsupu(y) .

Yy—z y—x

For a sequence (2°). of uniformly locally bounded functions in some space R™

liminf, 2°(z) = liminf 2°(y) , limsup® 2z°(z) = limsup 2°(y) .
y—a y—a
e—0 e—0

In order to be more specific on the assumptions we are going to use for the nonlocal term, we first
introduce a space of functions C which is, typically, a set of functions satisfying a suitable growth condition.
We use the following type of assumptions.

AssuMPTION (C). Given an upper semicontinuous function R : R — R, C is the space of functions u
such that there exists a constant ¢ > 0 such that, for any z € R?

u(z)| < e(l + R(x)).

We remark that functions u of C are locally bounded, the set C is stable by the supremum and infimum
operations, and by passing to lower and upper envelopes and even to half-relaxed limits. Moreover, if
K C R? is a compact set and if ¢ € C?(K), there exists a function ¢ € C N C?(K) such that ¢ = ¢ on
the interior of K. All these properties will be used throughout the paper.

Example 1. The simplest example of set C is the space of bounded functions. Another example is the
space of sublinear functions, i.e. functions u for which there exists a constant ¢ such that

u(a)] < (1 + |z]).

We will see below that this kind of growth conditions is mainly related to the behaviour at infinity of
the measure p appearing in the nonlocal term. If this measure has a compact support, then we can even
deal with C = C(R%).

Our assumptions on the nonlocal term are the following.
AssumpTION (NLT). For any § > 0, there exist operators Z'[x, ¢], Z>°[z, p, ¢] which are well-defined
for any z € R? and ¢ € C N C?(R?) and which satisfies

e For any 2 € R? and ¢ € C N C?(RY), I[z,¢] = Iz, ¢] + I%°[x, Vo(x),¢]. Moreover, for any
a € R, Iz, ¢ +a] = T"°[z,¢] and I*°[z, Vo (x), ¢ + a] = IT*°[z, V(x), ¢].

e There exists Rs > 0 with R; — 0 as d — 0, such that if ¢; = ¢ on B(z, Rs) (resp. on R?\ B(z, Rs)),
then Il’é[xa (bl] = Il’é[xa ¢2] (resp. 1-2’5[:5)29’ ¢1] = 1-276[1"27; ¢2])

e For any ¢ € C?(R?) and u € C such that u — ¢ attains a maximum at = on B(x, Rs), there exists
ér € C N C%(RY) such that:

u — ¢, attains a global maximum at x,
Iz, dr] — Iz, ¢,
29[, Vor(), d) — T0[e, Vola),u] 2 F 7 T
e The operator 7'z, ¢ is well-defined for any x € R? and ¢ € C?(B(x,r)) NC for any r € (0, Rs);
moreover [z, ¢] — 0 when 6 — 0 and Z'0[xy, ] — Z'0[x,¢] if zp — = and ¢, — ¢ in

C2(B(z,r)) N C(B(z, Ry)).



e The operator Z2[x, p, ¢] is defined for any 2 € R? and ¢ € C. Moreover, if 2, — z, pp — p and
(oK )k is a sequence of uniformly locally bounded functions such that |¢g| < ¢ with ¢ € C,

lim SupI2’6[1'k7pk7 ¢k] < 1276[1'5177 5] (resp. 1klm ianQﬁ['rkapka ¢k] > 1216[:671)5 ¢])
k—+4o00 —oo -

where ¢ := limsup" ¢y, (resp. ¢ := liminf, ¢y).

Remark 1. In the general case, i.e. as far as (E) is concerned, Assumption (NLT) must be satisfied by all
the nonlocal operators Z, with the same space C. Such an assumption is natural since only one singular
measure appears in the different nonlocal operators.

Ezample 2. Consider the Lévy operator appearing in ([]) with p(dz) = HdT+ In this case for any 6 > 0,
TM0a,9] = /zg(‘b(x T 2)— 6(2) - Vo) - 1p(2)u(d2),
= [ (0+2)— 6la) ~ Vola) - 2)u(da)
o] = [ (0a+2)—ola) ~p-1p()ld:)
= [ et - ota)utiz)

(in addition we have used here the fact that p is odd). If & > 1, sublinear functions are integrable away
from the origin and one can look for solutions with sublinear growth at infinity.

Finally, we assume that F' is a continuous function satisfying the ellipticity assumption:

AssumMPTION (E). Forany z € R4, u € R, p € RY, M, N € Sy, l1,1> € R
F(‘T’uapaMall)SF(xauapaNaZQ) lfMZN7 llZZQ-

As we point it out making such an assumption, the fact that F(x, u, p, M, 1) is nonincreasing in  is indeed
part of the ellipticity assumption on F'.

Remark 2. As far as (E) is concerned, F' is assumed to be nondecreasing with respect to all nonlocal
operators.

1.2 Different definitions for viscosity solutions of PIDE

In this subsection, we follow by giving several definitions of viscosity solutions for Eq. (B). We will
next prove that they are equivalent. Let us now give a first definition of viscosity solution for )

Definition 1 (Viscosity sub and supersolutions). An usc function u € C is a viscosity subsolution
of (B) if, for any test-function ¢ € C N C2(RY), if & is a global mazimum point of u — ¢, then

F(z,u(x), Vo(x), D*¢(z), I[z,¢]) <0 .

A Isc semicontinuous function v € C is a viscosity supersolution of (E) if, for any test-function ¢ €
CNC%RY), if x is a global minimum point of u — ¢, then

F(z,u(x),Vo(x), D*¢(x), I[z,$]) > 0.

Remarks 1. e It is also worth pointing out that, in Definition , we can as well assume that ¢ is C?
in a small neighborhood of 0 and is only continuous outside this neighborhood. This a consequence
of the fourth and fifth points in Assumption (NLT).



e One can develop a theory with subsolutions (resp. supersolutions) merely bounded from above
(resp. from below) by a function of C. Such an idea is somehow used in Proposition E

In the examples we present below, it will be clear (at least we hope so) that nonlocal terms Z[z, w] are,
in general, only defined for smooth functions w because, typically, of the singularity of the Lévy measure
at 0 and for functions with a suitable growth at infinity; this definition takes care of these two difficulties
by using a test-function ¢ € C N C?(R?) where we recall that C encodes the growth information.

Assumption (NLT) is made in order that the following definition is equivalent to the previous one.

Definition 2 (Viscosity sub and supersolutions). An usc function u € C is a viscosity subsolution
of (B) iff, for any test-function ¢ € C*(RY), if x is a mazimum of u — ¢ on B(x, Rs), then

F(z, u(x), Vo(z), D*¢(x), I [z, ¢] + T’ [, Vé(x),u]) < 0.

A Isc function v € C is a viscosity supersolution of (E) iff, for any test-function ¢ € C*(RY), if x is a
minimum of u — ¢ on B(x, Rs), then

F(z,u(z),Vé(x), D*¢(x), Iz, ¢] + I*°[z, V(),v]) 2 0.

We now turn to a third, less classical definition, where we mix test-functions and sub-superjets. We
first recall the definition of sub and superjets.

Definition 3 (Subjets and superjets). Let u : R? — R be an usc function and v : R — R be a Isc
function.
(i) A couple (p, X) € R? x Sy is a superjet of u at x € R? if

1
u(z+z2) <ulx)+p-z+ §Xz -z +0(]z]?).
(ii) A couple (p, X) € R? x Sy is a subjet of v at x € R? if
1
ulx+z)>ul@)+p-z+ §Xz -z +o(|z]?).

(iii) A couple (p, X) € R x Sy is a limiting superjet of u at x if there exists (T, pn, Xn) — (z,p, X)
such that (pn, X,) is a superjet of u at x,, and u(zx,) — u(zx).

(iv) A couple (p, X) € R? x Sy is a limiting subjet of v at x if there exists (2, Pn, Xn) — (z,p, X) such
that (pn, Xy) is a subjet of v at x, and u(x,) — u(z).

We will denote respectively by JTu(z), 7+u(x) the set of superjets and limiting superjets of u at x
and by J~v(x), J v(x) the set of subjets and limiting subjets of u at z.

Definition 4 (Sub-supersolutions and super-subjets). A usc function u € C is a viscosity subso-
lution of (E) if, for any test-function ¢ € C*>(R?), if x is a mazimum point of u — ¢ on B(x, Rs) and if
(p, X) € Jtu(x) with p = Dé(x) and X < D?*¢(z), then

F(z,u(z),p, X, I"[x,¢] + I*°[x, V(z),u]) < 0.

A lsc function v € C is a viscosity supersolution of ) if, for any test-function ¢ € C*(R?), if z is a
minimum point of u — ¢ on B(x, Rs) and if (¢,Y) € J v(z) with ¢ = Dp(z) and Y > D?*¢(x), then

F(z,u(z),q,Y,I"°[z,¢] + I*°[z, Vo(z),v]) > 0.

At first glance, this definition seems useless or at least rather strange; as Section @ will show it, this
is however the type of situation we face when applying the non local Jensen-Ishii’s Lemma of Section H

Proposition 1. Definitions E,E and are equivalent.



Proof. We already justified that the first two definitions are equivalent. Let us prove that so are Defini-
tions E and E We do it only for the subsolution case, the supersolution one being treated analogously.
Changing ¢ in ¢ + x where x is a C°, positive function with compact support and such that Vy(z) = 0,
D?x(z) = ol with a > 0, we can assume that X < D?¢(z) — al. Translating also ¢, we can also assume
that ¢(z) = u(z).

By classical results, there exists a smooth function v : R — R such that ¢ (z) = u(z), Vi (z) = p,
D%)(x) = X and ¢ > u in R?. We deduce from these properties that x is a maximum of v —min(s, ¢) on
B(x, Rs) but, since ¥(x) = ¢(x), Vip(x) = Vo(z), D*p(x) < D2¢p(x)—al, we are sure that min(v, ¢) = 1)
in a neighborhood of 0. By Assumption (NLT) (in particular the fact that the test-function needs to be
smooth only in a neighborhood of 0), we can use Deﬁnitionﬁl to obtain

F(z,u(z), Vi (z), D*¢(x), T [z, min(s, ¢)] + I*°[z, V() u]) < 0.

By using the monotonicity of F' in [, we can as well replace min (v, ¢) by ¢, and the proof is complete. O

1.3 An additional proposition

In [[1], general test-functions are replaced with functions ¢(t,z) = at + p - x £ olz|® + o(|t| + |z[2). In
particular, it is noticed that one can choose d = 0 in Definition [ for such test-functions. Let us explain
this in a general setting.

For simplicity, consider a bounded viscosity subsolution u of a special case of (E)

F(z,u,Vu, D?u,Z[u]) =0 in R? (4)

where, if © denotes a singular odd measure,

Tlu)(z) = / (u(a + 2) — ulx) — Vu(z) - #15())uldz).

For such a nonlocal operator, we choose Rs = < 1 and
90,6 = [ (8(o+2) - 0la) - Vo) - (o),
|z]<8
Plepd = [ (ulo+2) - ule) - p-21a(:))n(dz).
|z|>6

If ¢ € C%(RY) is a test-function such that u — ¢ attains a global maximum at x and p = Vé(z), we have
Vz€Bs, ulz+z)—u(@)—p-z<dlat+z)—o@)—p =z,

and therefore 1(z) := [u(z + z) — u(x) — p - 2] — [p(x + 2) — ¢(x) — p - 2] is nonpositive. This implies
that [, (2)u(dz) is well-defined and since 2 +— ¢(z + 2) — ¢(x) — p -z € L'(Bs,dp), the integral

fBa (u(z + 2) —u(x) — p- z)u(dz) is well-defined too. Moreover, by the monotone convergence theorem,
we can pass to the limit in the equality

/rgzga(“(z +2) —u(z) —p-2)uldz) = /T§z§5(¢(z +2) = ¢(x) —p- 2)uldz) — / Y (2)u(dz)

r<|z|<6
and, consequently, one can define

7%, p,u] = Jim T*°[z,p,u] € {~00} UR.

The (nonincreasing) function F' has a limit [ € RU {+o0} as goes to —oo. But since

F(z,u(z),Vo(x), D*$(x), I"" [z, ¢] +I*°[z,p,u]) <0, (5)



we conclude that
F(z,u(z), Vo(x), D*¢(x), Tz, p,u]) < 0.

Indeed, if F(\) — 400 as A\ — —oo, then (f) implies that Z2°[z,p, u] is finite and passing to the limit
as 6 — 0 gives the result. And if F(\) — l_o € R as A — —oo, F(z,u(z), Vo(z), D*¢(x),1) < 0 for any
l € RU{—o0}. It is also clear that such a discussion can be adapted to the case of supersolutions. Let
us sum up this discussion in the following proposition.

Proposition 2. For any subsolution u of (E) and any test-function ¢ € C%(R?) such that u — ¢ attains
a global mazimum at x,

T*92, Vo(z),u] € {—c}UR
F(z,u(z),Vo(x), D*¢(x), T* [z, Vo(x),u]) < 0.
Moreover, if F — 400 as | — —o0, then Z*°[z, V¢(z),u] is finite.

Remarks 2. e For clarity, we only treated a special case but the attentive reader can check that such
a proposition holds true for all the examples we will give below.

e Remark that one can use this proposition to give an alternative proof of the fact that Definition @
is equivalent to Definitions EI and E

Following this idea, Arisawa [ﬂ] considered quadratic test-functions
1 2
at+p-x+§Ax-x+o(|t|+|x| )

and keep r > 0. Since this definition involves some technicalities when proving comparison principles, we
will not use this fourth definition.

2 Examples

PIDE’s involve nonlocal operators that are (partially) characterized by an (eventually singular) measure.
In this section, we give examples of such measures, operators and equations. Let us start with measures.

2.1 Singular measures

In applications, typically in stochastic control with jump processes, positive singular measures appear in
nonlocal operators. For instance, the pure jump part of a Lévy process is characterized by such a measure
that is refered to as the Lévy measure. It consequently appears in the associated infinitesimal operator
one has to deal with in the associated Bellman equation.

Let us next give two examples of Lévy measures

z 1 . .
p(dz) =g (m) Wdzz with a € (0,2), in R?, (6)
s - 1 .
pa(dz) = (L0, 400)(2)e™7 * 4+ 1(_o0,0)(2)€” )mdz, in R. (7)

The measure 1 (resp. pz) is an anisotropic (resp. tempered) a-stable Lévy measure on R? (resp. on R).



We would like next to discuss how singular the measure is around the origin and how it decreases at
infinity. If one considers the measures p; and ps introduced previously

/ 12]% 11 (dz) < 400 for o’ > a,
B

1
/ |z|a/u2(dz) < +o0o fora’ >0,

-1

/ |2|* g1 (dz) < 400 for ' < a,
RI\B
/ |2|Pu2(dz) < 400 for any p € N.
R\[-1,1]
Let us mention that a Lévy measure p always satisfy

/min(|z|2, 1) p(dz) < 4o0. (8)

2.2 Nonlocal operators

Now we examine typical examples of nonlocal operators appearing in the applications. For instance, if
¢ denotes a smooth function satisfying suitable growth conditions, the following two nonlocal operators

appear in [E]
Ko(z) = /Rd(w(fﬂ + B(z,2)) — p(x) = Vo(z) - B(x, 2))A(dz) (9)
Bep(x) = / (p(z + B(z, 2)) — ¢(x))y(2, 2)A(dz); (10)
R4

as a matter of fact, we redefine the measure A appearing in the compensator at the origin by setting:
A({0}) = 0 so that the domain of integration is the whole space R? and not E :=R%\ {0}. The functions
3, have to satisfy suitables assumptions.

The natural assumptions coming from the probabilistic formulation are (f) and

B(x, 2)|, [y (2, 2)] < Klz| if [2] < 1.

It is easy to check that, under these assumptions, the 7 1’5[30, @] terms, namely
| @+ B2 - 9o) - Vo) AN or [ (@l + Ble2) - oa)e A(E:)
{lz1<8} {lz1<5}

are well-defined for any = € R? and any smooth function ¢, and they satisfy (NLT).
On the other hand, the Z2°[z,p, ¢] terms, namely

/“ (6 + Bz, 2)) — dlx) —p- Bl 2))A(dz) or /’ (6 + Bz, 2)) — S(@))y(x, 2)A(d2)
{|z|>d} {lz|>d}

are well-defined and satisfy (NLT) if 3, v have suitable integrability properties w.r.t the measure A(dz);
these integrability properties determine also the space C on which the operators Z2:9[x, p, ¢] are defined.
In [{], 3 is assumed to be bounded and therefore (NLT) is readily satisfied for C = C(R%).

In stochastic control with jump processes (see for instance [E]), one can consider the so-called Lévy-Ito
diffusions whose infinitesimal generators are of the form:

Trrlul(x) = /(u(z +J(@,2)) —u(x) — Vu(z) - j(x, 2)1p(2))u(dz) (11)



where 15 denotes the indicator function of the ball B, u is a Lévy measure (hence it satisfies (f)) and
j(z, z) is the size of the jumps at . In order that the operator is well-defined, one assumes:

i (z, 2)| < €. (12)

The simplest example of j function is j(x, z) = z and in this case, operators are the infinitesimal generators
of any pure jump Lévy process; hence, it is referred to as Lévy operators (see [ﬂ] for details). One can
check that (NLT) is also satisfied with C = C'(R?) and:

T, ¢ = / (6lz + (. 2)) — B(x) — Vo(z) - j(, 2)1p(2))u(d),

|z<é

T292,p,¢] = / 0 3(2) —0(@) —p- e s (D(d2)

Let us conclude this subsection by giving other examples one can find in the (huge) literature con-
cerning nonlocal operators:

Isi[z,u)(z) = /(u(:c +2) —u(z) — Vu(z) - 21p(2)))K(z, z)dz (13)
Zsaloul(@) = [ (e +2) — u(e) = Vata) - 15 (:)) i, ) (14)
Zlo.ul(w) = [ ule + j(2,2)) = ule) - Vu(a) - iz, 2)1a(:) (e, d2) (15)

where u(x,dz) are bounded measures that are possibly singular at the origin. Operators appearing in
(3) are considered in [Ld]; see this paper for further details. Sayah [1§ considered operators of the
form (@) To finish with, operators of the form (@) are probably the most general ones and they appear
for instance in [[L(]].

2.3 Examples of PIDE

A first example of (semilinear) PIDE is one appearing in the context of growing interfaces [@]
1 2
6tu+§|Vu| —ZIrul=0

where 7}, is a Lévy operator.
A second simple example of nonlinear PIDE is for instance the nonlinear diffusion arising in the
context of the homogenization for dislocation dynamics [@]

Owu = H(Vu,Zr[u))

where 7, is an anisotropic Lévy operator of order 1.
An important example of a nonlinear elliptic PIDE is the Bellmann equation associated with a stochas-
tic control problem

Au + sga{—Ia[u] - %DQU(,T) 0a(z) - oo (x) — 0% () - Vu(z) — f*(z)} =0 (16)

where
%] = /(U(x + ja(®,2)) —u(z) — Vu(z) - jo(z, 2)15(2))u(dz).
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3 Stability results

In this section, we state and prove general stability results for viscosity solutions of PIDE. These results
are a slight generalization of all previous analogous results [B, E, ﬂ] since it covers the case of general
unbounded solutions. To do so, we use the framework introduced in Section @

For € > 0, we consider sub or supersolutions u® of

F.(z,u®,Vu®, D*uf, I[z,u]) =0 in R?. (17)
The main stability result is the following one.

Theorem 1. Let (F.): be a sequence of locally uniformly bounded nonlinearities satisfying the ellipticity
condition (E) and let (uf). be a sequence of subsolutions (resp. supersolutions) of ([L7) such that there
exists € > 0 such that

[uf(z)] < &1+ R(x)) inRT.

Then W := limsup’ u® (resp. w := liminf, u®) is a subsolution (resp. supersolution) of @) with F :=
liminf, F. (resp. F := limsup* F; ).

The second stability result (which is partly a consequence of the first one) concerns the supre-
mum/infimum of a family of sub/supersolutions. It is the cornerstone of Perron’s method when proving
the existence of a solution.

To state it in a general way, we consider sub and supersolutions u,, for a € A, of

Fo(, g, Vi, D?ug, T[2,us]) = 0 in RY, (18)
where A can be any set.

Theorem 2. Let (Fy)aca be a family of uniformly locally bounded from above (resp. from below) non-
linearities satisfying the ellipticity condition (E) and let (ua)aca be a family of subsolutions (resp. su-
persolutions) of (E) such that there exists ¢ > 0 such that, for any a € A and v € R?

Ual@) S 1+ R(@)  (resp. ualw) > —2(1 + R(x))). (19)

We set u = sup,e 4 Ua (Tesp. v = infaeata). Then u* (resp. v.) is a subsolution (resp. supersolution)
of () where F = (infoeca F,), (resp. F = (supgea Fa)®).

Remarks 3. e The reader can check that both stability results can be easily adapted to the general
case of several nonlocal operators such as ().

e The condition (@) is not necessary for local equations but it cannot be avoided for nonlocal ones.
A special case of it appears in |

The proofs of both theorems are easy adaptations of classical ones. For the sake of completeness, we
give a proof of the first one and we let the reader check that the classical proof for the first one can be
also adapted.

Proof. We only provide the proof for u since the other case follows along the same lines. In order to
prove that @ is a subsolution of the limit equation, we consider a test-function ¢ and a maximum point
x of w— ¢ on B(z, Rs) (see Assumption (NLT)).

First we can assume without loss of generality that x is a strict maximum point of @ — ¢ on B(z, Rs):
indeed we may replace ¢ by ¢ = ¢ + ax where x is a C™ function whose support is B (z,2Rs) and such
that x > 0 on B(z, Rs) \ {z}, x(z) =0, Vx(z) = 0, D*x(z) = 0.

Next we consider a subsequence such that

u(x) = limue (xe) .
E/
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Since z is a strict maximum point of @ — ¢ on B(z, Rs), classical arguments show that u. — (;3 attains a
maximum on B(z, Rs) at yer € B(z, Rs) ; moreover
x=limy., and u(x)=limu (ye ).
E/

Since u./ is a subsolution of ([[7), we have

Fo (1'6’ y Uet (:L'E/), V¢(zs’)v D2¢($€/)7 lé/) <0

with ~ ~
lo =T [zer, @] + T [wer, V(o) uer].

By (NLT) and ([Id), we can conclude that

limsup los < ZY°[z, @] + %%z, Vp(z), 1]

E/
and the definition of F together with the nonlocal ellipticity permits to get
E(z,u(x), Vé(x), D*¢(x), Tz, ] + I°[z, V(x), 7]) < 0.

Finally we let a tend to 0 and the proof is complete. o

4 A nonlocal version of Jensen-Ishii’s Lemma

In order to state our result, we first introduce the inf and sup-convolution operations we are going to use.

4.1 Modified inf/sup-convolution procedures
For any usc function U : R™ — R and any Isc function V : R™ — R, we set

*U)(z,7) = su —7r- —Z—M
RO (z1) ZZ]iO<1{U(Z) (z-9-2 }

. g 12
RolVizn) = int_ vy +r 2+ E2E
Notice that Ry [V] = —R*[-V].

Proposition 3. For any usc function U : R™ — R and any lsc function V : R™ — R, the function
R[U], Ry[V] satisfy the following properties

1. For any x,r € R™, R*[U)(xz,r) > U and Ry[V](z,7) <V

2. For any x € R™ an({f( > 0, there erists @ = a(z, K) such that, for 0 < a < &, R*[U](-,r) is
semi-convex in B(x, K) (resp. Ro[V](-,7) is semi-concave in B(x, K))

8. Assume that U € C*(R™) (resp. V € C*(R™)). For any x € R™ and K > 0, there exists
a = a(z, K) such that, for 0 < a < &, then R*[U] (resp. Ra[V]) is C? in B(0,K).

4. If R*U(z,7)=U(Z)—r-(Z—2z) — 12 ;az| and if |2 — 2| < 1,
(5.4) € TP R[U)(2,7) = (5, 4) € J*U(3) and s = 7 — 2, (20)
(r,A) € DT ROU(2,7) = (s,A) € DT U(2). (21)

12



Proof. The first two points are clear. The third point is a consequence of the analogous classical result:
indeed, for v small enough, the supremum and infimum are achieved for |Z — z| < 1 and one can apply
the same proof as for the classical sup and inf-convolutions (maximizing or minimizing w.r.t. Z € R™
as if U and V were bounded). Let us focus on the fourth one. Eq. (@) is a simple adaptation of the
classical result about sup-convolution. Eq. @) is a consequence of it. Indeed, by definition of limiting
superjets, there exists (1, A,) € JTR[U](2,,7) such that (r,, A, 2,) — (r, A, 2). Moreover, by (R{),
we have: (1, A,) € JYU(z, + a(r — 1,)). The proof is now complete. O

4.2 Statement and proof of the lemma

We can now state our nonlocal version of Jensen-Ishii’s lemma.

Lemma 1 (Nonlocal Jensen-Ishii’s Lemma). Let u and v be respectively a usc and a lsc function
defined on R% and let ¢ be a C? function defined on R??. If (z,7) € R?? is a zero global mazimum point
of u(xz) —v(y) — ¢(z,y) and if p := D, ¢(Z,7), ¢ := Dyd(Z,7), then the following holds

u(z) —v(y) < Rul(x,p) — Ralv](y,q)
< R*[Bl((z,v),(p,q)) , (22)
u(z) = R%[u](z,p), (23)
() = Ra[v](9,q), (24)
R [91((2,9), (p,q)) = &(Z,7). (25)

Moreover, for any K > 0, there exists a(K) > 0 such that, for any 0 < a < a(K), we have: there exists

sequences Ty — T, Yp — Y, Pk — D, qk — ¢, matrices Xy, Yy and a sequence of functions ¢y, converging
to the function ¢ = RY[p|((x,y), (p,q)) uniformly in R™ and in C*(B((Z,¥),K)), such that

(g, yx) is a global mazimum point of u — v — P, (26)
u(zr) = w(x), v(ye) — v(y) (27)

(Pr, X) € T u(zr) (28)

(=aqr, Yi) € J v(yk) (29)

o (30)

1
——I<| v, ] < D¢, yi) -

@
Remark 3. The nonlocal Jensen-Ishii’s Lemma is stated for functions v and v which are defined in R¢
but the same result holds if u and v are defined only on a (closed) subset of R?. Indeed, following the
“User’s guide” (cf. [B], p. 57), it suffices to extend u and v in a suitable way outside this subset (and

typically u by —oco and v by +00). This remark is important when one wants to deal with problems set
in a domain of R? with boundary conditions.

Proof. Eq. (@) is a simple consequence of Proposition Bl of the fact that u — v — ¢ attains a zero global
maximum. Eq. (@) is a consequence of the regularity of ¢ and more precisely of the property

for some constant K > 0 and for |(x,y) — (z,7)| < 1. Eq. (29) implies (£3) and ([24).

The function (z,y) — R*[u](x, p) — Ra[v](y, —q¢) — R*[d]((z,y), (p,q)) is semi-convex and achieves a
global maximum point at (z,7). In order to apply Lemma A.3 of [[], we have to transform (z, ) into a
strict maximum point. To do so, we consider a smooth bounded function y such that x > 0in B\{(z,7)}
and x = 0 outside; (Z,7) is a strict maximum point of

(z,y) = R*[u)(x,p) — Ra[v](y, —q) — R*[¢]((z,9), (p,q)) — dx(x,y) ,

for any § > 0.
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Next we consider a smooth function v : R x R? — R, with compact support and such that 1 (z,y) = 1
if |(z,y) — (Z,9)| < 1. We are going to apply Lemma A.3 of [ff to the function

(z,y) = R[u](x,p) — Ralv](y, —q) — R*[¢]((x, ), (p,q)) — ox(z,y) +¥(2,y) (r-z+5-9) ,

for r,5 € R? close to 0. On one hand, the fact that (Z,%) is a strict global maximum of R*[u](z,p) —
Ro[v|(y, —q) — R¥[¢]((x,y), (p,q)) — dx(z,y) implies that this function has global maximum points near
(z,79) for r, s close enough to 0, and, on the other hand, since v is 1 in a neighborhood of (Z, 3), we can
readily apply Lemma A.3 of [E] in this neighborhood where the function is nothing but

(z,y) = R*[u](z, p) = Ra[v](y, —q) = R*[¢]((x,9), (P, @) — ox (2, y) +7 -2 +s-y.

Combining it with Theorem A.2 of [{], we deduce that, for any § > 0, there exists sequences (% ), (s )m
and global maximum points (x3,,3, )., of the above function such that R*[u] is twice differentiable at

20 and R,[v] is twice differentiable at y’,. Choosing § = k™1, (i, 9x) = (2,,92,) for m large enough

and
dr(z,y) = R*[0]((2,1), (p,q)) — ox(@,y) + 10, -z + 0, -y,

we have a sequence (Zj, Jx) of maximum points of R*[u](z,p) — Ra[v](y, —q) — ¢ ((z,y), (p,q)), where
¢x are small, smooth perturbations of R*[¢]((z,y), (p,q)). By Proposition [, there then exists ) and yy,
such that:

|z — x|

[y — i |?
2a '

and  Ro[v](k, —q) = u(zr) —q- (yr — Jk) + 5

R[u](Zk, p) = w(xk) —p- (zr —Tk) —
Hence, using @), we get two sequences of points (zx)r and (yx)r with the following properties:
1. (zk,yx) is a maximum point of (z,y) — u(z) — v(y) — dr(x,y),
2. xp > X, Yp — Y, Pk — P, @k — q a8 k — +00,
3. R[u] and R, [v] are twice differentiable at xj and yj respectively,
where ¢ (x,y) = or(x + T — Tis y + Tr — Yi)-

Therefore we can take pr = VRY[u](Zx), Xx = D*R®[u)(Zk), qx := VRa[V](Gk), Yi := D?*Ra[v](yk)
and all the claims of Lemma m are easy consequences of either the semi-convexity or semi-concavity of
R%[u] and R, [v] or of classical properties. O

4.3 How to apply the lemma?

Now we address the question: how to apply the nonlocal Jensen-Ishii’s Lemma? The (partial) answer is
given by the

Corollary 1. Let u be an usc viscosity subsolution of (E), let v be a lsc viscosity supersolution of (E)
and let ¢ € C?(RY). If (z,79) € R?*? is a global mazimum point of u(x) — v(y) — ¢(z,y), then, for any
0 > 0, there exists & such that, for 0 < a < &, we have

F(z,u(@),p, X,I[7, ¢a (-, 9)] + T*°[7,p,u]) <0,

F(G,v(5),q,Y, TG, —¢a(@, )] + T*°[F, q,v]) > 0,
);

where p = V,0(,5) = Vata(#9), 4 = —Vy8(7,7) = Vyda(@, ) and with also

é [ }SW%@@D%@@+%m- (31)
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This situation is exactly the one which is needed in the uniqueness proofs, including the ones which
consist in proving first that u — v is a subsolution of an auxiliary PIDE (see [{] for details).

It is worth pointing out that, in the nonlocal term, one has a priori to use the function ¢, instead of
¢: this is consistent with the fact that the second derivatives are also estimated by D?¢(Z,%). However,
because of our assumption on the Z'-term, the difference between 79[z, ¢,] and Z'°[7, ¢] is a small
error term and we will see in the next section that under mild additional assumptions on F', one can use
Tz, ¢] + 0a(1) as well.

Proof. Without loss of generality, changing ¢ in ¢ — M for some well-choosen constant M, we can assume
that (z,7) € R?? is a zero maximum point of u(z) — v(y) — ¢(z,y).
Applying the Lemma together with Definition H, we get

F (i, w(@r), pr, X, T [r, b1 (5 yr)] + T2 [k, Vadn(zr, i), u]) <0,

F(ykav(yk)aqk;YkaILé[yka _(bk(xka )] +1-2’6[yk5 vy(bk(xkayk)av]) Z 0 B

Choosing « small enough in order that ¢x — ¢, := R*[¢]((x,y), (p,q)) in C?(B(x, Rs)), we can pass to
the limit and obtain the result. O

We conclude this section by an easy extension of the nonlocal Jensen-Ishii Lemma. It concerns the
case of time-dependent equations

us + F(z,u, Du, D*u,Z[z,u]) =0 in R? x (0,7), (32)

where T' > 0.
We formulate without proof the analogue of Corollary EI where J*, J~ denotes the “parabolic” super
and subjets which take only into account the second-order derivatives in space (and not in time).

Corollary 2. Let u be an usc viscosity subsolution of (@), let v be a lsc viscosity supersolution of (@)
and let ¢ € C2(R? x (0,T)). If (z,5,t) € R% x (0,T) is a global mazimum point of u(x,t) — v(y,t) —
d(z,y,t), then, for any § > 0, there exists & such that, for 0 < a < &, there exists (a,p, X) € JTu(z,1),
(b,q,Y) € J-u(y,t) such that we have

a+ F(z,u(@),p, X, I"°[7, ¢a] + I*°[z,p,u]) <0,

b+ F(5,v(%), 0. Y. T [§, da] +T*°[7,q,0]) 2 0,
with, in addition, p = V.¢(Z,9), ¢ = =V4o(Z,7) and

a—b= ¢t(jvg> ’

—élg [ A } < Do (7,7) = D*$(7.9) + 0a(1) .

The proof of Corollaryﬂ follows readily the classical ideas to prove the local Jensen-Ishii Lemma and
the above arguments to treat the nonlocal part.
5 Application to comparison principles
In this section, we consider the equation
F(2,u, Vu, D*u, I r[u](z)) =0 in R? (33)
where Z1,7[¢] is given by ([[)). We state and prove a comparison principle in the class of bounded (sub

and super) solutions. We treat a case where there is no strong interaction between the nonlocal term and
the xz-dependence of F'; we discuss this assumption in Subsection @
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5.1 Statement of the comparison principle

We first need to strengthen the condition () on x and j.

e (Al) The measure p(dz) and the function j(x, z) satisfy: there exists a constant C' > 0 such that

/ 17z, 2)|Pp(dz) < 400, w(dz) < 400, (34)
B RI\ B

[ Vi) =i Pt < clo =y and [ G2 i ludd) Scle =yl (35)

R4\ B
For the nonlinearity F', we first introduce the classical assumption on the dependence of F in u.

e (A2) There exists v > 0 such that for any z € R, u,v € R, p€ R? X € S;and [ € R

F(z,u,p, X,l) — F(z,v,p, X, 1) > v(u —v) when u > .

Next we have to impose assumptions on the dependence of F' in z and we can do it in two ways.

e (A3-1) For any R > 0, there exist moduli of continuity w,wg such that, for any |z, |y| < R, |v| < R,
l € R and for any X,Y € S; satisfying

B ECIE -

for some € > 0 and r(8) — 0 as § — 0, then, if s(3) — 0 as 8 — 0, we have
F(yavag_l(x - y)aYal) - F(.T,U’E_l(ZE - y) + S(ﬁ)’XJ) < w(ﬁ) +wR(|$ - y| + €_1|‘T - y|2) (37)
or

e (A3-2) For any R > 0, F is uniformly continuous on R™ x [g, R] X Bg X D x R where D := {X €
Sa; |X| < R} and there exist a modulus of continuity wg such that, for any z,y € R%, || < Rl € R
and for any X,Y € Sy satisfying () and € > 0, we have

F(y,v,e Nz —y), Y1) = F(z,v,e Nz —y), X,]) Swr(e oz —yl* + |z —y|) . (38)

We provide more comments on these assumptions in the next section but clearly (A3-1) allows more
general dependence in 2z while (A3-2) allows more general dependence in p.

e (A4) F(z,u,p,X,1) is Lipschitz continuous in /, uniformly with respect to all the other variables.

Theorem 3. Assume that (A1), (A2), (A3-1) or (A3-2) and (A4) hold. Ifu is a bounded usc subsolution
of (B3) and v is a Isc bounded supersolution v of (BI), then u < v on RZ.

Proof. We consider M = supga(u — v) and argue by contradiction by assuming that M > 0.
We next approximate M by dedoubling the variables

M= s fut) - o)~ L2~ s}

I,yE]Rd 25

where ¢, 3 are small parameters devoted to tend to 0 and the functions g are built in the following way:
let 1 : R? — R+ be a smooth function such that 1, V1, D* are bounded in R¢ and such that (x) = 0
if |z| <1 and ¢¥(z) > R = (||ul|eo + ||V||eo) for |z| > 2. We then set 15(x) = 1(8x). The three main
properties of the 93 we are going to use are the following
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e Ys(x) > R when |z| > 2/8, which ensures that the supremum defining M. g is achieved and
therefore is a maximum,

o Vis(x), D*pg(z) — 0 as B — 0 uniformly on R?, which allows to control the differential terms of
the g,

e I1r[ts](x) — 0 as B — 0 uniformly on R?, which allows to control the integral terms of the 3.
We classically obtain for € and § small enough,

1z — 9
5

M
0< = <M. <u(@)—v(F) and <z and Ys(7) <R

Sl

In particular, |zZ| < 2/8. Now we consider any maximum points (Z,§) of the function u(xz) — v(y) —

2
u — 9g(x). By definition of (Z, %), we have

2¢e
T [ [ 7o 7|2
u(+d)—o(g+ )~ TETEd) <ui) o) - I ),
By setting ¢ = % and p = ¢ + Vi3(Z), we deduce from the previous inequality
w(T +j(7,2)) —u(T) —p-j(T,2) <oy +5(7,2) —v@y) —q-5(7,2)
L@@ | (a1 (. 2)) - vp(E) — V(@) (x,z>> (39)
and
u(Z + (2, 2)) — u(@) < v +5(#2) —o@) + ¢ (i(Z,2) - j(7, 2))
(500 +5a.2)) ~ v(@)) + Lo o

For § small enough, in order, at least, that B(0,d) C B, we define Z'9 as being the same integral as
T1r but integrating only on B(0,4) and, in the same way, Z2° stands for the same integral as Zr; but
integrating only on R%\ B(0, ). We also denote by ¢, the function x — ¢(z,%) and by ¢, the function

y— o(2,y).
Define ¢(z,y) = |z yl + ¢3(z). Then

T05.6,) <705, ~0))+ = [ |oPulde) + T400a, 0o
€ Jiz|<s
1
<IY0g, —o,] + —0s(1) +05(1).
Next we consider the 72 terms which, in fact, consist in two terms, whether we integrate on B\ B(0, §)

or on R?\ B. The corresponding terms are denoted respectively by 112 % and 122 9,
For the If"s term, we integrate inequality (@) on BN\B(0,d), which yields

D
2l < B0fpgo] + [ TEEZIIE ) 4 22000, V(). sl

where for the second term of the right-hand side, we have estimated the integral on BN (R?\ B(0,4)) b
the integral on the whole ball B.
Next, for the 122 0 term, we integrate inequality (@) on R%\ B, which yields

12%(5,4] < T2°[7, 1+/ ¢ ((2,2) — §(7. 2)u(dz)
R4\ B

o [ 1@2) (5 2)Pu(dz) + T2, Vo @), v
R\ B
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By using (@)—(@), summing up these inequalities, we thus obtain
2,6 2,6 7 —g|?
%°z, p,u] <I7°g,q,0] + O | ———— | + 05(1)
€
and finally, we get the following estimate between the integral terms

= 290+ ) < 7905~ + 77050 +0 (L) s+ L)

We are next going to apply Corollary with ¢. If (p, —q) denotes Vé(Z,7) and A denotes D2¢(z, %),
for any a > 0, there exists two matrices X,Y € Sy such that (B1) holds true and such that

F(z,p,u(), X, I, ¢.] + T* [w,p,U])SO,
F(5,q,0), Y, I"°[g, —¢y) + T*°[7, ¢, v]) > 0.

We next combine the two viscosity inequalities and we use first (A2) and (A4) together with Estimate (@)
and the (nonlocal) ellipticity in order to get as § — 0

v < F@l@) Vo0 - F5. o).+ V(@ 5,0 +0 (E2) 1 o). (42)

The inequality (@) implies in particular that

171 0 X 0 1 I I D*ys(z) 0 I 0
. < < =

a{o 1}—{0—5/]—5{—1 I]+[ o o|tee@]g g
1 1 —I I 0

T e | Y]
where 0g(1) and o0,(1) are uniform in &; we used the properties satisfied by g listed above. In the
following, we will choose @ = 1 so that | X |+ Y| < ¢(e™! + 05(1) + 0-(1)).

We first assume that (A3-1) holds. In this case, we choose R = Rg = 2/ and write

3

vy < Pl o YD) - Fg.o(@ha +oa(0). %) +0 (22 ) 0500

) 7 ]2 T — ]2
Sw<%+|jg|+0g(l)>+w35 <|x Ey| +|;Zg|) +O<|z €y| >+0ﬂ(1)'

Using (@) and letting successively € and 0 go to 0, we get the desired result.
Next we assume that (A3-2) holds. We derive from (i),

Iz — gl
&

v < F@@) V.0 - F5.o@).0. X0+ 0 (F2) 4 0s(0) + o (90

lz—g*> . |z —g|?
Swl =7 tlE=yl+os(1) ) + O =) +0s(1) + wr.(V¥s])

with R. = K /e for some K > 0. In this case, we use (B§) and we let successively 3 and ¢ tend to 0. The
proof is now complete. O

Remark 4. Tt is worth pointing out that, in the two cases we consider in the proof (letting first € tend to
0 and then § tend to 0, or the contrary), the behavior of M, 3 are different. Indeed

lim lim M. g =M while hm hm M. 5= hﬁ)l sup (u(z) —v(y)) > M.

B—0e—0 lz—y|<s

z
But, in both cases, we have the key property |
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5.2 Discussion of the assumptions

We want to discuss here the assumptions (A3-1) and (A3-2) and, in particular, the connections with the
nonlocal term.
First, as long as local equations are concerned, we recall that the equation

—Tr(A(x)D?*u) + b(x)|DulP + c(z)u = f(z) in R",

satisfies (A3-1) if A = 070 where o is a bounded, matrix-valued locally Lipschitz continuous function,
0 < p <1 and b is also a locally Lipschitz continuous function and c, f are continuous functions. For
(A3-2), in most of the cases, we have still to assume 0 < p < 1 but ¢ and b have to be (globally) bounded
Lipschitz continuous functions and ¢, f need to be uniformly continuous. But if b is a constant function
then p can be any nonnegative number.

It is worth pointing out that the assumptions on the nonlocal term are rather restrictive: for example,
one can add (in fact subtract) the Lévy operator Zp[u](z) given by (f) from the above equation and the
resulting equation still satisfies (A3-1) or (A3-2). But this is not the case anymore if the measure p(dz)
has a singularity at z = 0 and if we try to subtract a term like d(z)Z,[u](x), whatever we may assume on
the function d. We can treat such term only if u(dz) is a bounded measure. Therefore the z-dependence
in the nonlocal term is rather restrictive, except perhaps if it written in the Lévy-Ito form (EI) where
we have a well-adapted dependence in x. This is the reason why we formulate Theorem E with such an
operator.

Curiously the type of singularity of u(dz) does not seem to change anything: one could think that
the cases where |z| is integrable at 0 and the cases where only |z|? is integrable are different and the first
one easier to treat. But we were unable to see any difference in the proof where we can just just use

inequalities (BY) and (ftd).

References

[1] N. Alibaud and C. Imbert. A non-local perturbation of first order Hamilton-Jacobi equations. In
preparation, 2007.

[2] O. Alvarez and A. Tourin. Viscosity solutions of nonlinear integro-differential equations. Ann. Inst.
H. Poincaré Anal. Non Linéaire, 13(3):293-317, 1996.

[3] M. Arisawa. A new definition of viscosity solutions for a class of second-order degenerate elliptic
integro-differential equations. Ann. I. H. Poincaré, 23(5):695-711, 2006.

[4] M. Arisawa. Corrigendum in the comparison theorems in ”a new definition of viscosity solutions
for a class of second-order degenerate elliptic integro-differential equations”. Ann. I. H. Poincaré,
24(1):167-169, 2006.

[5] G. Barles, R. Buckdahn, and E. Pardoux. Backward stochastic differential equations and integral-
partial differential equations. Stochastics Stochastics Rep., 60(1-2):57-83, 1997.

[6] I. Bensaoud and A. Sayah. Stability results for Hamilton-Jacobi equations with integro-differential
terms and discontinuous Hamiltonians. Arch. Math. (Basel), 79(5):392-395, 2002.

[7] J. Bertoin. Lévy processes, volume 121 of Cambridge Tracts in Mathematics. Cambridge University
Press, Cambridge, 1996.

[8] M. G. Crandall and H. Ishii. The maximum principle for semicontinuous functions. Differential
Integral Equations, 3(6):1001-1014, 1990.

[9] M. G. Crandall, H. Ishii, and P.-L. Lions. User’s guide to viscosity solutions of second order partial
differential equations. Bull. Amer. Math. Soc. (N.S.), 27(1):1-67, 1992.

19



[10]

[11]

[12]

[13]

M. G. Garroni and J. L. Menaldi. Second order elliptic integro-differential problems, volume 430 of
Chapman & Hall/CRC Research Notes in Mathematics. Chapman & Hall/CRC, Boca Raton, FL,
2002.

C. Imbert. A non-local regularization of first order Hamilton-Jacobi equations. J. Differential
Equations, 211(1):218-246, 2005.

C. Imbert, R. Monneau, and E. Rouy. Homogenization of first order equations with (u/e)-periodic
hamiltonians. Part II: application to dislocation dynamics. Submitted.

H. Ishii. On uniqueness and existence of viscosity solutions of fully nonlinear second-order elliptic
PDEs. Comm. Pure Appl. Math., 42(1):15-45, 1989.

E. R. Jakobsen and K. H. Karlsen. A “maximum principle for semicontinuous functions” applicable
to integro-partial differential equations. NoDEA Nonlinear Differential Equations Appl., 13(2):137—
165, 2006.

R. Jensen. The maximum principle for viscosity solutions of fully nonlinear second order partial
differential equations. Arch. Rational Mech. Anal., 101(1):1-27, 1988.

B. Oksendal and A. Sulem. Applied stochastic control of jump diffusions. Universitext. Springer-
Verlag, Berlin, 2005.

H. Pham. Optimal stopping of controlled jump diffusion processes: a viscosity solution approach. J.
Math. Systems Estim. Control, 8(1):27 pp. (electronic), 1998.

A. Sayah. Equations d’Hamilton-Jacobi du premier ordre avec termes intégro-différentiels. I. Unicité
des solutions de viscosité. II. Existence de solutions de viscosité. Comm. Partial Differential Equa-
tions, 16(6-7):1057-1093, 1991.

L. Silvestre. Holder estimates for solutions of integro-differential equations like the fractional Laplace.
Indiana Univ. Math. J., 55(3):1155-1174, 2006.

H. M. Soner. Optimal control with state-space constraint. II. STAM J. Control Optim., 24(6):1110-
1122, 1986.

W. A. Woyczynski. Lévy processes in the physical sciences. In Lévy processes, pages 241-266.
Birkh&user Boston, Boston, MA, 2001.

20



