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Introduction

The Laplacian

n
0%u

=1

is a scalar operator which gives the divergence of the gradient of a scalar field. It is prevalent in the famous
Dirichlet problem, whose importance cannot be overstated. It entails finding the solution w to the problem

Au=0 inQ
u=g on 0f).

The Dirichlet problem is of fundamental importance in mathematics and its applications, and the efforts to
solve the problem has led to many revolutionary ideas and important advances in mathematics.

Harmonic functions in the complex plane give rise to conformal maps, which are important in this context
as they are used to map the domain of the Dirichlet problem into the unit circle in order to solve it there,
and then map it back without loosing the validity of the solutions.

The Dirichlet problem also models stochastic processes. This is seen by discretizing a planar domain into
an e-grid and considering movement up, down, left, and right along the grid. Assuming that the movement
is chosen at random in each step with a boundary OS2 such that it is constituted by the disjoint sets I'y and
T'; we obtain the Dirichlet problem

—Au=0, w=1lonTy, w=0onTDs,

where u describes the probability of hitting I'y the first time the boundary 92 is hit.
Another way of viewing the Laplacian is as the Euler-Lagrange equation to the Dirichlet integral

D(u):/Q\Vu|2dx

which means that the solutions to the Laplacian are the minimizers of the Dirichlet energy.
The p-Laplacian, and, in the limit, the co-Laplacian, are generalizations of the Laplacian, which, in the
case of the p-Laplacian, is given by

Apu = div(|Vu[P~2Vu) = 0,
where we see that indeed Ay equals A, and A, comes by letting p — oo. This gives us
1 n
Aoou = W Z umux].uwiwj

ij=1

as will be shown later. In the case of the p-Laplacian in the complex plane we obtain quasiconformal maps,
which have a bounded distortion from their conformal counterparts. Instead of a random walk a game
theoretic connection with or without drift is deduced.



Chapter 1

p = 2: The Laplacian

1.1 In the Dirichlet problem

As stated in the introduction, the Laplacian is defined as

2. 9%y
Au:=V - -Vu= 8—:E12

i=1

We will now use this to solve a version of the so called Dirichlet problem. We follow [5] here.

How would one try to solve the problem where it is given that Au = 0 inside a rectangle with side
lengths a and b, and that «(0,z) = fi(z) and u(z,b) = fa(x) on the horisontal sides, and u(0,y) = ¢1(z)
and u(a,y) = g2(x) on the vertical sides of that rectangle? Such a problem is called a Dirichlet problem on
a rectangular domain. Here, we follow the discussion in [5].

The answer is to use separation of variables. This requires homogeneous boundary conditions, which
we can obtain by breaking down the domain into parts A, B, C, and D which are homogeneous enough,
and then using the superposition principle to obtain a solution for the entire domain. The latter uses the
fact that equation is linear. Here, the domains would be sufficiently homogeneous if at most one side was
inhomogeneous as will be seen later.

Part A in this problem formulation is that we have Au = 0 in the subdomain, and that we have
u(0,y) = u(x,b) = u(a,y) = 0 and u(z,0) = fi(x) on the boundary. The method for part C is similar.

We use that the separation of variables u(z,y) = X (z)Y (y) gives us

Au = Uy +uyy = X" (2)Y (y) + X (2)Y"(y) = 0,

and
X"(x) _ Y'(y)

X(x) Yy

by rearrangement. This is then split into the cases of A2 and —\2. For A? we have that

= +)\2

X"+ A2X =0
Y =AY =0

which implies that

X = Acos\z + Bsin Az
Y = Ccosh Ay + D sinh \y.



This is useful for parts A and C. For —\2 we have that

X" = N2X =0
Y/ +A%Y =0

which implies that

X = Acosh Ax + Bsinh Az
Y = C'cos Ay + D sin Ay,

which is useful for parts B and D.

Here, X(0) =0 = A =0, and X(a) = 0 = BsinAa = 0, which means that X, (z) = sin A,z where
Ap =" forn=1,2,...,and u(z,b) = X(2)Y(y) = 0 = Y (b) = 0, which means that C cosh A\b+D sinh \b =
0 = C = —Dtanh \b. Now, we have that

Y (y) = C cosh Ay + Dsinh \y
= —D tanh Abcosh Ay + D sinh \y
cosh Absinh Ay — sinh Ab cosh Ay

cosh \b
D ) .
= I sinh A(y — b) = E'sinh A(y — b)
where we defined
. D
cosh \b’

We can build in the boundary condition y(b) = 0 by letting Y, (y) = E'sinh A\,,(y — b).
We now have that the functions

Un(z,y) = X(2)Y (y) = sin "7 inh M(y - )
a a
satisfy the boundary conditions of the simplified problem.

In order to piece these subdomains together and fulfill the boundary condition u(z,0) = f;(x) we need
to superimpose all of these solutions. Here

u(z,y) = Z B, sin ? sinh %ﬂ(y -b)
n=1

gives us
> nmb nmwx
= ,0) = —B,, sinh — ) sin —
fi(z) = u(z,0) ;( sin . ) sin .
where
2 a
-B, sinhn—ﬂ-b = —/ fi(x)sin Y g
a a Jo a
Consequently
> nmw nw
= B,, sinh — (y — b) sin ——
u(z,y) nz::l sinh — (y — b) sin .



where
. nmwx
B, = —————sing fi(z)sin —dz.
asinh 27° a

Part B in this problem formulation is that we have Au = 0 in the subdomain, and that we have u(z,0) =
u(0,y) = u(x,b) = 0 and u(b,0) = g2(y) on the boundary. The method for part D is similar.
We use separation of variables again. Again, u(z,y) = X (z)Y (y) gives us

At = tizg + tyy = X"(2)Y (y) + X (2)Y"(y) =0,

and
X"x) _ Y"(y)

X(z)  Y(y)

=42

by rearrangement.
We want the function Y (y) to have the behavior of sines and cosines since we have homogeneous boundary
conditions at y = 0 and y = b. Thus, we choose the constant as A2. We have that

X"— XX =0
Y+ XY =0

which implies that

X = Acosh A\x + Bsinh Az
Y = Ccos Ay + D sin Ay,

as seen before.

Now, we have that u(z,0) = 0, which implies that Y (0) = 0, which gives us that C' = 0, and u(x,b) =0,
which implies that Y (b) = 0, which gives us that Bsin A\b = 0. Consequently, Y,,(y) = sin\,y, where
Ap =55 forn=1,2,..., and u(0,y) = 0, which implies that X (0) = 0. Namely, A = 0.

Hence, X,,(z) = Bsinh A\, 2, which givs us that

un(x,y) = X(2)Y (y) = sin % sinh ?
satisfies the homogeneous boundary conditions. Again, in order to piece these subdomains together and
fulfills the boundary condition u(a,y) = g2(y) we need to superimpose all of these solutions. Here,

ZC’ sm—s hmry

b
gives us
g2(x) Z Chn sin 2% ginh mbry
where
. . nma 2 (b . Ny
C, sinh 5 = 5/0 g2(x) sin Tdy.
Hence
Cn = bsmh e / 92() sin —dy
and

z,y) = i ¢p, sinh (n%br:v) sin (%) .
n=1



1.2 In vector calculus

The discussion here comes from [8]. In order to define a number of properties of a scalar field we first have
to define what it means to differentiate a vector field. The gradient of a scalar field f(z,y, z) is given by

of . of . 0
gradf(x’y’z):w(z’y’z):%”a%”a*ﬁk-

The divergence of a vector field is given by

. ory, 0F, O0F;
div F(z,y,2) =V - F(z,y,2) = o + 9y + 5,

where Fy, F5, and F3 denote the components of F(x,y,z). Its connection to the Laplacian is given by
Af = divgrad f. These notions are easily extended to arbitrary dimensions as considered later on.

An important result for the divergence of a vector field is that the divergence of the vector field inside a
domain determines the net flow through its surface. This result is called the divergence theorem, which we
will now state and prove as done in [12].

Throughout this thesis we will use € to denote a domain, 9f its surface, and B,.(x) a ball centered at
x with radius r, but in the following theorem and its proof we will deviate this convention. We will instead
denote of the domain by D and its surface by S, and the volume of D will be denoted by V.

A domain in the plane R? which can be bounded by a pair of vertical lines z = @ and z = b is called
y-simple. The definition of x-simple is obtained by simply changing places of x and y. A domain which is
a union of finitely many non-overlapping subdomains, that are both z-simple and y-simple, is called regular.

The case definitions in R? is similar. A domain in R? is called z-simple if it is bounded by a piecewise
smooth surface S, and if every straight line parallel to the x-axis which passes through an interior point of
D meets S at exactly two points. The definitions for  and z-simple are analogous. In R? a domain is called
regular if it is a union of finitely many, non-overlapping subdomains, which are each x—, y—, and z-simple.

Theorem 1.1. Let D C R3 be a regular domain whose boundary S is an oriented and closed surface with
unit normal field N pointing out of D. If F is a smooth vector field defined on D, then

///DdideV = #:;F -NdS (1.1)

Proof. 1t is sufficient to consider a subdomain D which is regular as D itself is regular. This is seen by
considering a domain D and surface S which are divided into the parts D and Dy with surfaces S; and Ss
by the surface S* slicing D in half, which results in a union of abutting domains.

Here, S* is a part of the boundary of both D; and D5, but their exterior normals Nl and ]\72 point in
opposite directions of S*. If (1.5) holds for both subdomains we get

/// div FdV = F - NydS
Dy S1US*
/// div FdV = F - NydS
Dy SaUS*
and then, adding them together, we get
/// div FdV = /// div FdV = /// div FdV + /// div FdV
D D1UD< D, Do
:# F.Nlds+# F~N2dS:#F~NdS
S1US* SaUS* S

since the contributions from S* cancel out because of ]\72 = —Nl on that surface.



Thus, we can from now on assume, without loss of generality, that D is regular. Since it’s z-simple we
know that it lies between the graph of two functions f(z,y) and g(x,y) defined in a region R in R?. This
means that if (z,y,v) is in D, then (z,y) is in R, and f(z,y) < z < g(z,y). The third term in the lefthand
side equals

/// %dv // dxdy/jj; %d 7// Fy(z,y,g(2,v)) — Fay(z,y, f(z,9)))dedy.  (1.2)

The third term in the righthand side can be written as

e mas=(ff o [l 0 L) reow s

The top and the bottom of the domain are given by z = g(x,y) and z = f(x,y), respectively. Along the
sides we have k- N = 0, which means that its contribution is zero. The top vector area element is given by

NdS = —@i— @j + k| dzdy
ox oy
as the top is given by z = g(z,y), and the bottom vector area element is given by
NdSz—( gfz—g—fj+k)dasdy

as their normals have opposite orientation. Hence, we have

//Top Fs(z,y,2)k - NdS = //RFg(x,y,g(%y))dl’dy
//BOttom F3(x,y,2)k - NdS = —//RFg(x,y,f(fC,y)>d$dy-

ﬁé Fs(z,y,2)k - NdS = (//Tp +//Bomm+//8ide> F3(z,y,2)k - NdS
= || Fs(z,y,9(z,y))dady — [ Fs(z,y, f(z,y))dzdy
I, .

= // Fg(a:,y,g(x,y)) - Fg(x,y,f(x,y))dxdy

g(z,y)
// dacdy/ 6F3
f(zy)
F
// de

// 8F1dV #Flz NdS
/// O v — #F2j~NdS
S

as D is also z— and y-simple. Together, we now have

JI awvrav = [ v ] Feav Il Soav - ff p-Nas

which is the desired result. O

and

Hence

where we used (1.2). Likewise

and



1.3 As a minimizer

We start off by proving Taylor’s theorem as it is a fundamental tool throughout this discussion, and it will
appear many times throughout this thesis. In order to do this we will state and prove Rolle’s theorem, which
in itself requires the extreme value theorem. We follow the discussion of [g].

Theorem 1.2. If f has a local extremum at ¢ and f is differentiable at c, then f'(c) =0

Proof. Assume for definitiveness that f has a local maximum at ¢. Then —f has a local minimum as
fle) > f(x) for all z € [a,b]\{c} by definition of a local maximum means that —f(c) < —f(z) for all
x € [a,b]\{c}, which is the definition of a local minimum.

Now
f) 50 -
T —c
if x € [a,b], and x < ¢, and
f@) -~ £0) _
T —c

if € [a,b], and > ¢. This means that the left-hand derivative is greater than or equal to zero, and the
right-hand derivative is less than or equal to zero. Thus, it’s equal to zero. O

Theorem 1.3. Let f be continuous on [a,b] and differentiable on (a,b). If f(a) = f(b), then there exists a
point ¢ € (a,b) such that f'(c) = 0.

Proof. The extreme value theorem tells us that there exist z,,,zpm € [a,b] such that f(z,,) < f(z) < f(zm)
for all € [a,b]. If f(xm) = f(xam), then f is a constant function, which means that the result follows
trivially. If instead f(z,,) # f(xar), then either x,, € (a,b) or xpr € (a,b), which means that the result
follows from the extreme value theorem as this means that the function has a local extremum on [a,b]. O

Now we proceed to state and prove Taylor’s theorem.

Theorem 1.4. Let f be an n + 1-differentiable function on an open interval containing the points a and x.
Then

_ — /¥ (a) k (o) n+1
f(ﬂﬂ)*kzzo A (z—a) +m(=’f*0) (1.3)
for some ¢ between a and x.

Proof. We start by assuming that a < x for definitiveness, and defining a function ¢ on [a, z] such that

t)’rLJrl

k) .
gty =3 W4 o ), (1.4)
k=0

k! (n+1)!

where we choose « so that g(a) = 0. Clearly, g is continuous on [a, z] and it is also differentiable on (a, z).
By Rolle’s theorem there exists a ¢ € (a,z) such that ¢'(c) = 0 since g(x) = g(a), as is seen by inspection.
The calculations

(k+1) (k) o .
d () (o) = e R L T IR Lt 3
dt k! F(t) if k=0
show that
g E AN PRV < Al O PN Gt Ol
/ _ Jg NV _ _ Jg N\ _ _
S w  (z—t)"
Tl Dty —al ! )



In particular, we have

(1) (¢
g0 =T"1 0 oty

which gives us that o = f(®*1(c). Now, (1.4) give us

" B (g x —a)*t!
(o) =3 A = W )

which is (1.3). O

The remainder of this section we show that the Laplacian also is known as the Euler-Lagrange equation
for the Dirichlet integral
u) = / |Vu|?dz.
Q

We roughly follow the line of reasoning of [14]. The reasoning here is analogue to when we want to find
where in its domain a function attains its extremum. In that case one checks where the derivative is zero to
see where it changes its sign.

Here, one checks the sign of the so called first variation. The so called extremal is a function for which
the first variation is zero, similar to how an extremum is a point where the derivative of the function is zero.
In the case of finding extrema in the domain of a function we manipulate the function itself. In order to find
the functions which give extrema we consider the functional

- / " fe, e, (1.5)

The first variation

6J(77,y)—/zo ( 8:]1:+ 6;>dx (1.6)

comes from the following computation

T 1

J(@) = Jy) = f( .9 de — | f(zy,y)da

Zo

{( (z,9,y {na—f +1 gf } 4 0(e2>> - f(x,y,y’)} da

. (g )dM()
)+ 0

which in turn comes from considering the Taylor expansion

f@,9.9") = fla,y +eny +en')
of of 2
Zf(x,y,y/)-i-G{na—x +77/a—y,} + O(€%)
of a perturbation §j = y + en where e > 0 and n € H for

H = {n € C*[xg,21] : n(w0) = n(x1) = 0}.



This means that § has the same values at its boundary xy and z; as y does. The choice of y is that it has
to attain specified boundary values y(zo) and y(z1). This means that y € S, where

S ={y € C?xg,x1] : y(zo) = yo ANy(z1) = Y1 }. (1.7)

We want to minimize the functional in (1.5). It tells us whether we have a minimum or a maximum by
observing the sign of J(§) — J(y) for the perturbation of the extremal y. If J(§) — J(y) > 0 for all § such
that || — y|| < €, then we have that J(§) > J(y), which means that it is a minimum. The argument in the
case of a maximum is similar. This is completely analogous to the definition of extrema for functions.

We observe that J has local minimum y € S if and only if it has a local maximum for —J. This follows
from the simple computation

(=J(@) = (=J () = =(J(@) = J(y)) <0 J(§) = J(y) = 0.

The first variation is the key for swiftly evaluating this quantity. However, it can be simplified using

integration by parts as follows
”“_/xl d (of dx__/’“ 4 (OF 4y
20 Ja T y’ e T oy’ ’

[y
w0 OY oy’
where it is used that n(zo) = n(x1) = 0.

Remember that integration by parts simply comes from the product rule. Namely, that
d

dz

(f()g(x)) = f'(z)g(x) + f(2)g' (x),

and

b b ,
/a %f(x)g(x)dx: fl@)g(x) Z :/a f/(m)g(x)d$+/(l F(@)d (@)de &

b b
[ 1@ @ds = st - [ f@gads

where it’s required that f(z) and g(z) are differentiable. This means that the first variation as seen in (1.6)

can be written as
o af d (8f ) }
n {— - — | =5 dz, (1.8)
/m0 dy dx \ Oy

which gives us

af d (of\ _of @&f &f ,  &f
Oy dx \0y') Oy 0Ox0y  Oyoy Y oy'oy"”

This means that

_9f d [of
2@ =5~ 3 (3)

is continuous for any fixed y € C?[zg, z1] given that f has at least two continuous derivatives. The analogue
of the finite-dimensional case in (1.8) is the inner product condition

(n, E) / (@) B () dz = 0

0

as E and 7 are elements of the Hilbert space L?[zg,x1] since n € H and E(z) is continuous on [zg,z1]. As
in the finite-dimensional case, it can be shown that this condition is equivalent with F = 0.

10



Lemma 1.1. Let a and 3 be real numbers such that o < . Then there exists a function v € C*(R) such
that v(x) for all x € (o, B) and v(z) =0 for all x € R\(a, B).

Proof. Let
V(&) = {(x —a)(8-2)° ifz € (a,p)
0 otherwise.

It should be clear that this function fulfills the criteria, except possibly for continuity of the derivatives at
r =« and x = 3. Here

_ N3/ N3
lim —V(x) ve) = lim (z—a)(f-2)"—0 = lim (z — a)*(8 — )3,
N\« r— N\« r— N\«
and
lim v(z) — v(a) = lim 0-0 =
z Tr—« z,/al —Q

Hence, v'(a) = 0. Similarly
/ o o 2 _ 2 _ _
V@) V() B a)(8 - )28 +a—2) 0
N\ o r—« AN r—«

= li\I‘n 3(x —a)(B—2)*(B+a—2x) =0,

and
lim ———=
Lo Tr— z,al —«Q

Thus, v”(a) = 0. The argument to show that v”/(8) = 0 is similar.
Consequently, we know that the second derivative is

V' (z) = {6(x —a)B—2){(r—a)+(B-2)?-3(x—a)(B—2)} ifze(a,p)

0 otherwise,
and that
s " o o

gﬂlgr(lxz/ () =v"(a) =0
and

lim v (z) = v"(B) = 0,

z—f3
which means that v € C?(R). O

Lemma 1.2. Suppose that (n,g) =0 for alln € H. If g : [xo,z1] = R is a continuous function, then g =0
on the interval [xg, x1].

Proof. Assume towards a contradiction that g # 0 for some ¢ € [xg,z1]. We can assume without loss of
generality that g(c) > 0, and, consequently, by continuity, that ¢ € (zg,z1). Furthermore, continuity of g on
[0, x1] gives us that there are numbers o and 3 such that xp < @ < ¢ < 8 < x1 and g(z) > 0 for z € (a, ).

Now, Lemma 1.1 implies that there exists a function v € C?[xg, z1] such that v(x) > 0 for all z € («, 8)
and v(z) = 0 otherwise. Consequently, v € H, and

1 B
wm:/zmwmm:/u@mmM>a

0 «

which contradicts the assumption that (n,g) = 0 for all n € H. Thus, g = 0 on (x, 1), and, by continuity,
on [zg, x1]. O

11



Now we proceed to the theorem that has been proved throughout this section.

Theorem 1.5. Let J : C%[xg,21] — R be a functional of the form
1
I = [ Faye).y @)z
Zo

where f has continuous partial derivatives of second order with respect to x, y and y', xo,r1 € R such that
o < x1, and yo,y1 € S with define as in (1.7). If y € S is an extremal for J, then

d (0of dy
= (55) -5 =0 (19)
for all x € [xo,z1].

To see that the Laplacian is the Euler-Lagrange equation of the Dirichlet energy |y’|> we have that

o1 af af
6J(n,y) = / (77— + 77’—> dx
- dy oy

1 /
- / 02y de
o |y |

1
= 2/ n'y'dx.
x

The n-dimensional analogue with n independent variables is to instead consider minimization of the twice
differentiable Lagrangian L(z,u, Vu) over a regular bounded domain Q with a smooth boundary 9. Recall
that a domain is called regular if it is union of finitely many non-overlapping subdomains which are simple
in its respective dimensions.

The only difference here is to consider the gradient instead of only one derivative, and a domain instead
of an interval. The methods will stay the same, but with slight adjustments to account for these changes.

The problem is to find the minimum of I(u) subject to the boundary conditions u . ug where

I(u) = / L(z,u, Vu)dz.
Q
To derive the Euler-Lagrange equation we consider a variation by du and the difference
oI = I(u+ du) — I(u).

We assume that the perturbation du lays within an e-neighborhood of the point z for all x, that it is twice
differentiable and small. This means that the norm of the gradient goes to zero as ¢ — 0. Namely

du(x+2) =0, Vz: |z| > ¢, and Vz : [V (0u)| < Ce.

This is important we can linearize the perturbed Lagrangian when the perturbation and its gradient are
both infinitesimal and twice differentiable. Here

L(z,4,Va) = L(z,u + du, V(u + du))

oL oL
— L(z,u,V) + (””(’;;’ VU (g’v“f“) 5V + of||5ul, || Voul)).,
where W denotes the vector of the partial derivatives of L with respect to the partial derivatives of
u. Namely

OL(z,u, Vu) OL(z,u,Vu) OL(x,u,Vu) OL(x,u, Vu)

o) o) ()
12
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The little O notation f(e) = o(g(e)) means that
(e)

—/ | <c
’9(6)

for some constant ¢ € R. Now we have the expression

I(@) — I(u) = I(u+ 6u) — I(u)

oL oL
—A(L+%6u+ﬁ§Vu) d:b+0(\|6u||,|\V6uH)—/QLda:

(1.10)

oL oL
_ /Q (%mﬁm) d + of|[oul], | Voul))

u
= 61 (u) + o([[6ul, [[Véul))

for the Lagrangian, where §I(u) is its version of the first variation. Similarly, we use integration by parts to
be rid ourselves of the term %5VU. Here

oL OL oL
/Q <8Vuv(5u)> dr = — /Q ou (VOVu) dx + /m ou <8Vun> ds,

where we used that 6Vu = V(du) due to linearity. Now

OL OL

I(0) — I(u) = /Q <%5u + ﬁ&VU) dzx + o(||dull, | Véul|)

oL oL oL
= /Q (% - Vm> dudz + /89 ou <mn> ds + o(||oul], [[Véul)).

The coeflicients here are given specific names. The coefficient du in the first integral is called the variational
derivative in 2, and is given by
oL oL
S =—-V|—].
r(u) Ou < oVu >

The coefficient by du in the boundary integral is called the variational derivative on the boundary of
Q, which is given by

oL

59 (u,n) = oa

Hence, we can represent I(@) — I(u) as

I(a) — I(u) = /QSL(u)éudz + /69 S (u,n)duds.

The fact that I(@) — I(u) > 0 and that the variation of @ in the domain € is arbitrary leads us to the
Euler-Lagrange equation

SL(U) =0in Q
S?(u,n)0u =0 on O9.

1.4 In the complex plane

The Cauchy-Riemann equations
The discussion here follows [4]. The Cauchy-Riemann equations are

Uz = Vy

Uy = — Vg,
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which follow straight from the requirement that
ife = fy-
This comes from the fact that
ife = 1(Ug + 10;) = iUy — Vg = Uy + 10y = [y
requires that Im(if;) = Im(f,) and Re(if,;) = Re(fy), where
Im(ify) = ug = vy, = Im(fy)
and
Re(ifz) = —v; = uy = Re(fy).
The Cauchy-Riemann equations mean that the level curves of u and v are orthogonal. That is
(Vu, V) = 0.
This is seen by the following computation.
(Vu, V) = uzpvy + uyvy = vyvy — 50, = 0.
Furthermore
[Vul* = |Vul?,
which follows from
|Vul? = u? + ufJ = vi + ()% = | Vo2
The Cauchy-Riemann equations also imply harmonicity. That is, that Au = 0. This follows from
AU = Ugg + Uy = (Ua)o + (Uy)y = (Vy)e + (—V2)y = Vye — Vay = 0.

A way to see that the Cauchy-Riemann equations need to be true for a complex derivative to exist is to look
at what happens when the limits for the Laplacian of x and y change place. The definition of the complex
derivative is

where z = x +iy. Here, Az can approach zero either along the real or imaginary axis. This follows from the
fact that it can be written as Az = Ax + iAy. Write f as f = u + v, and zy = z¢ + iyo. Hence

f(20) = u(wo,yo) + iv(zo, yo)

and
f(z0 + Az) = u(wo + Az, yo + Ay) +iv(zo + Az, yo + Ay).
Consequently
. Au(wo,yo) + iAv(T0, Yo)
! — 1 9 ’
F'(z0) Az Az + iAy ’

14



where
Au(zo,y0) = u(wo + Az, yo + Ay) — u(zo,yo)
Av(xo,y0) = v(ro + Az, yo + Ay) — v(z0,Y0)-
Let Az = Az. Then
Au(zo,y0) + 1Av(z0, Yo)

/ _ .
Fe) = fim, Av
= Uy + v, = fz.
(z0,¥0) (0,%0) f

Let Az = iAy. Then
Au(zo, yo) + iAv(2o, yo)

’ _ .
F(z) = Al.;go iAy
A A
— lim (i) u(zo, Yo) .‘i“@ v(20, Yo)
Ay—0 (—1)iAy
1
= —iu + = —fy
1 (@o.0) Nwowo) i Jy
These are the same if and only if
Uy = Uy
Uy = —Vg

Conformal maps

A map that preserves angles, is injective, and differentiable, is called conformal. That a function f fulfills
the Cauchy-Riemann equations is equivalent with that function being a conformal map. This follows from
the fact that a map is conformal if it is a rotation with a rescaling. Geometrically, this means that

Fer [cos@ —sin@}

sinf  cos6

Hence, a map f that is conformal fulfills

% % cos —sinf
J(f)=\of obh|=T sinf  cos6
Oz Jy

where u = u(z,y) and v = v(z,y). Consequently

U, = rcosb
ofi 9Of : _ : _ _
J(f) = g—m (98_1 _fue wy] cosf —sin6 Uy ——rsm@:> Uy =r1cosl =y
% 8—; Uy Uy sinf  cos0 vy =rsinf uy = —rsinf = —v,.
vy =rcosf

Moreover

ofi  Ofs r
I =3k b ={“‘” “y]: o ‘“’C]:[b ‘“}7
B2 B Vg Uy (Ve vy a b

where v, and v, were denoted as a and b respectively in the last step. Similarily
o ue uy| | uz uy| _|b —a
T = L’m Uy] a L“y “J B [a b]
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where u, and u, were denoted as a and b respectively in that last step. This matrices are exactly the
ones that appear when multiplying a complex number with another, which is exacthly what the complex
derivative is. To see this, consider the multiplication of = + iy by a + ib by the map

x4+ iy — (a+1ib)(z +1iy) = ax + iay + ibx — by = ax — by + i(bx + ay).

This corresponds to multiplying a vector (x,y) € R? by the matrix
a —b
b a

[Z _ab] [ﬂ = (az — by) + i(bw + ay).

since

All this means is that things are stretched and rotated the same in both the real and imaginary direction.
The section about quasiconformal maps will deal with the case when these stretchings are not the same.
That

Up Uy
Vg Uy

Vy Uy
Vg Uy

Up Uy
—Uy Uy

det(J(f)) =

.2 2 _ 2 2
fvarvyfueruyZO

means that the map is orientation preserving whenever the derivative is non-zero. It will be shown that this
is also is true for quasiconformal maps.

1.5 As the mean value property

Before we proceed to the proof of the mean value property we need to introduce the notation

ol
udr := ———— [ udzx.
]{Br(m) |By ()]

Theorem 1.6. Assume that u € C?(Q) is harmonic on an open set Q and B,.(z) C Q. Then

u(x) :][ udr and u(x) :][ udS.
B, (x) OB, (z)

Proof. 1f u € C?(Q2) and B,.(x) C €, then
/ Audzx z/ %dS(z)
B, () 9B, (z) OV
={y€0By:z=ry=dS(z) =r""'d(S(y))}

=t / @(JC + ry)dS(y)
8B, (0) OT

Here, we follow [3].

9
o [ /8 . u(z + ry)dsS (y)]

is implied by the divergence theorem. Let o denote the area of 9B, (x). Divison by onr™ yields

][ Audx = 22 ][ udS
B, (a) ror |Jop,(2)
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It follows that if w is harmonic, then its mean value over a sphere centered at x is independent of r since
Au(z) =0= / Audz = 0.
B, (x)

The mean value property for sphere follows as the integral for r — 0 is equal to u(z). The mean value
property for balls follows from the mean value property for spheres by radial integration. O

1.6 Viscosity solutions

To conclude the proof of the following section we need to introduce the concept of viscosity solutions. To
this end we need to define what a proper function is. Here, we follow [11]. Given an equation F' = 0 we will
require F' to satisfy a fundamental monotonicity condition

F(z,r,p,X) < F(z,s,p,Y) whenever r<s and Y <X. (1.11)

where r,s € R, z,p € R", and X, Y € S(n). Here, S(n) denote symmetric n x n matrices. This can be split
into the conditions

F(xz,r,p,X) < F(z,s,p,X) whenever r <s (1.12)
and
F(z,r,p,X) < F(z,r,p,Y) whenever X <Y, (1.13)

where an equation fulfilling the condition given by (1.13) is referred to as degenerate elliptic. An equation
which fulfills both (1.12) and (1.13), and, consequently, (1.11), is referred to as a proper equation.
We assume that a solution u to equation is twice differentiable in R™, and that it fulfills

F(x,u(x), Du(z), D*u(x)) <0

for all z € R™. Given a test function ¢, which also is twice differentiable in R™, and a point &£ € R™ where
u — ¢ has a local maximum, we have that Du(%) = Dp(2) and D?u(2) < D?p(#). This can be seen as the
test function touching it from above. Degenerate ellipticity gives us

F(2,u(2), Dp(&), D*¢p(2)) < F(&,u(#), Du(2), D*u(&) < 0.

That the extremes of this inequality are independent of the derivatives of u means that an arbitrary function
u is a subsolution of F' = 0 if it fulfills the inequality

F(z,u(®), Dp(2), D*p() < 0,

whenever u — ¢ is a local maximum at & for a twice differentiable test function .
That u — ¢ has a local maximum at & means that we have u(z) — p(z) < u(Z) — () for all x € B.(&).
This gives us u(z) < u(Z) — ¢(&) + ¢(x), which by gives us

w(z) <u(@) + (De(2),z — 3) + %(D%p(i)(m — ), (x—2) +o(lzr -2 as z— i (1.14)

by performing a Taylor expansion at #. If (1.14) holds for some (D¢(2), D?¢(%)) € R™ x S(n) and u is twice
differentiable at &, then Dy(#) = Du(2) and D?*u(#) < D?¢(2). Hence, if u is a classical solution to F' < 0,
then it follows that F(Z,u(Z), Dp(2), D*p(2)) < 0 when (1.14) holds. The argument for a supersolution is
given by considering by reversal of the inequalities. That is, considering a test function which touches the
solution from below, which gives a minimum of u — ¢ instead.
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This discussion may even be expanded to the case when the solution is not differentiable. It is also based
on test functions, but we follow a slightly different approach which is still based on (1.14).

We define the superjet J(29’+ of u : O — R as the map Jé’+u : O — R, where that O is a locally compact
set such that 2 € O and (1.14) holds for z € O such that  — & means that (Dp(2), D?p(2)) € J(Qg’+u.

The analogue discussion for subjets is given by reversing the inequality in (1.14). These are denoted as
Jé"fu, or, equivalently, as J?Twu. They relate to the superjets by the relationship Jé’*u(m) = fJé’+(fu)(m).

We are now ready to formally define viscosity subsolutions, supersolutions, and solutions.

Definition 1.1. Let F satisfy (1.11), and O C R™. A wiscosity solution of F = 0 on O is an upper
semicontinuous function u: O — R such that

F(z,u(z), Dp(#), D*p(2) <0 forall x€O and (Dp(z),D%*p(i)) € J5 u(x).
Similarly, a viscosity subsolution of F =0 on O is a lower semicontinuous function u : O — R such that
F(z,u(z), Dp(2), D*0(2) >0 forall €O and (Dp(z), D*p(3)) € Jg_u(x).

If w is both a viscosity subsolution and viscosity supersolution of F = 0 in O, then it is called a viscosity
solution of F =0 on O.

1.7 1In stochastic processes

The following discussion comes from [13]. Consider a smooth and bounded domain  C R? in the plane
which has a boundary 9 divided into the parts I'1 and I's such that 'y UTy = 0Q and I’y NT'y = . The
behavior of moving at random starting at (z,y) € Q\0Q is called a random walk.

Consider the following question: What is the probability u(zg,yo) that you hit the boundary at T'; the
first time that you hit the boundary if you are moving at random starting at the point (zg,yo) € Q\00Q?

Answering the question is facilitated by considering a discretized version of it where only movements up,
down, left, and right in a fixed step size of length € > 0 are considered. That is, movement to (x + €,y),
(r—€,y), (x,y+¢€), or (x,y — €) from the point (z,y) € Q. Each direction is chosen with equal probability.
Hence, the probability for a direction to be chosen is 1/4.

Let uc(x,y) denote the probability of hitting the boundary at the part I’y + Bs(0) the first time that the
enlarged boundary 99 + B;(0) is hit when moving the lattice of size € > 0 of the discretized version of the
walk. Here, we have chosen to consider some sufficiently large neighborhood Bs(0) of the boundary as the
boundary does not necessarily have to lie on the lattice. Note that Bs(x) = x + Bs(0) for z € 9.

Now, conditional expectations yields

1 1 1 1
ue(z,y) = Zue(x +ey)+ ZUE(I —6y)+ Zue(x,y +e€) + Zus(xvy —€).

Hence
0= {UE(QT + 673/) - 2u6($>y) + ue(x - Evy)} + {uﬁ(x7y + 6) - 2u6(a:,y) + ue(m,y - 6)} (1'15)

Assume that u, converges uniformly to a function v in Q as € — 0. Intuitively, one can see this by considering
that 0 < u. <1 for all e > 0 and all (z,y) € Q.

Let ¢ be a smooth function which touches u from below at (zg, y9) € 2. Thus u— ¢ has a strict minimum
at (zo,yo) € Q. Due to uniform convergence of u. to u there are points (z., y.) such that

(ue = @) (e, ye) < (ue — @) (x,y) +o(e?) for (z,y) € Q (1.16)
and

(e, ye) = (zo,90) as € — 0.
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The following result is obtained by simply rearranging (1.16).
us(x,y) - ue(xeaye) > ¢(x7y) - ¢(‘rsaye) + 0(62) for (x,y) €
Using this and (1.15) the following is obtained.

0= {qj)(xe + ane) - 2¢<xevye) + (b(-re - 67?/6)} + {(b(xﬂye + 6) - 2¢($e,ye) + ¢($67y6 - 6)} (117)

Moreover
82
(00 + €,0) — 20(re, ) + 6z — €,5)} = €0 2 () + 0f) (1.15)
2
{050y + €) — 26(2er 9o) + Desye — )} = Z—f(@ T o(e?), (1.19)

follows from cancellation of the first order terms in the Taylor expansion of ¢(z,y). Hence

0%¢ 0%¢
0> w(xmyo) + a—y2($0,210)7

by substituing in (1.18) and (1.19) into (1.17), and dividing by €2 and taking the limit ¢ — 0.
Thus, we have now shown that if a smooth function ¢ touches u from below at a point (zo, yo), then the
derivatives of ¢ must satisfy

An analoguous argument can be made, where 1 is considered as a smooth function which touches u from
above at (xg,y0) € €2, which gives the reverse inequality. Then, we have shown that if a smooth function
touches u from above at a point (xg,yo) € €2, then the derivatives of 1) must satisfy

0% 9%¢
0< ﬁ(fcmyo) + Tyg(anyO)'

A solution to a PDE is called a viscosity solution if it is both a viscosity subsolution and a viscosity
supersolution of that PDE. Thus

0% 0%¢
Au = @(xo,yo) + a—yQ(u’Uano) =0.

This means that the uniform limit of the sequence of solutions to the discretized, and therefore approximated,
problems wu., is the unique viscosity solution u to the boundary value problem

—Au=0, u=1lonTIly, u=0onTs.

The boundary value conditions follow naturally from the fact that u. := 1 in the neighborhood B.(0) of I'y,
and u. := 0 in the neighborhood B(0) of I'y. This was achieved by only assuming that u. was uniformly
convergent, which can be proven rigorously.
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Chapter 2

2 <p<ooand p=o0: The p-Laplacian
and oo-Laplacian

2.1 Deduction of the p-Laplacian and oo-Laplacian

The the discussion in this section is entirely from [10]. If, instead of a square, the considered exponent is
some p in 2 < p < 0o, then

D(u):/Q|Vu|pdx. (2.1)

The corresponding Euler-Lagrange equation is
div(|VuP~2Vu) = 0

as the first variation of the nonlinear analogue |u’|[P of the one dimensional linear Dirichlet energy |u/|? is

o9 0
0J(n,u) = / (nai + 77/81{’) dx

Ty !
- / n'p|u’|p71u—/dm
o ‘u |

1
= / n'plu [P~ de,

o
where f = |[u/|P, and we used that

of

99
ou

as f(xz,u,u’) lacks explicit dependence of u, and that

Ou] _ u

Oou lul
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Furthermore, in the n-dimensional case we have the gradient instead of the one-dimensional derivative, and
we integrate over an n-dimensional domain § instead of a one-dimensional domain [z¢, z1]. Here

D) = [ (V0 [Tup =i

p—2
/Qzaxlw \ xlda:

=S [ 25 o Ly (o)

= —/ NV - (|VuP~2Vu)dz = / nApudr =0 < Ayu =0,
Q Q

which means that the p-Laplacian is the Euler-Lagrange equation for the p-Dirichlet problem. Moreover
3D0) = [ (OnplVlP 2T
Q

The p-Laplace operator is defined as
Ayu = div(|Vul|P~?Vu)

where we have that

_ . du du Ou
Apu = [VulP ™ S [VulPAu+ (p—2) > T v (2.2)
T J ) 7

1,j=1

which follows from the computation

2
0 <Vup 5 au) Vulp—? (3 u_ O ou

)

ox; ox; 0x2 = Ox; 8
0w Ou 0
_ p—22 7 4 T p—3_~_
but
0 ou 0?
Oox; Vel Q\Vu\ Z 8:cj (’hiamj

which gives us

0 ou 8 ou Ou O%u
__ p—2 p—27 7 p—4
(9:cl(| ul ox; oz, = VUl + (= 2)Vyl Z 0x; 8mj dz;0x;"

Hence

" 9u Ou O%*u
Agu = Va2 Au+ (p=2)|VulP~t 37 S oo
K J 7

1,j=1

which gives us (2.3) by factoring out |Vu[P~%. The oo-Laplacian is defined as

1 " Ou du  O%*u
Aoott = |Vul|? igl ox; 8—%8xi8xj
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which comes from considering

Z Oou Ou Ou —0 (2.3)

Ayu = [Vufr™ A
pu = [Vl Vul*Au+ (p axlax] 8118:0] ’

1,j=1

dividing out |Vu[P~2, dividing by (p — 2), and passing the limit p — oo in

Au " Ou du Ou 1 " Ou du Ou
Ao U—phﬁrgop 2 |Vu\2 Z 8@%8@81‘]’ IE Zla_xia—xj@mi@xj =0

which gives us Asu = 0.

2.2 As a minimizer

Here, we follow [10]. Minimization of the p-Dirichlet energy (2.1) among all u € S shows that the first
variation must vanish. That is

/ (|Vul[P~2Vu, Vn)dz = 0
Q
for all n € C5°(£2), which is equivalent to
/ ndiv(|VulP~?Vu)dr = 0, (2.4)
Q

given the right boundary data. The requirement that (2.4) must hold for all test functions n € C§°(£2) it
follows that

div(|VulP2Vu) = 0

in © as in the previous section. This means that the p-Laplace is the Euler Lagrange equation for the
p-Dirichlet energy.

It turns out that the class of strong solutions is too narrow for the treatment of the aforementioned
problem. The concept of weak solutions is used instead, whose definition requires the definition of Sobolev
spaces, Banach spaces, and the LP-norm.

Definition 2.1. The space LP is defined as

1/p
LP(Q) = {f : f is measurable and || f||, = (/Q |f‘”d,u> < 00},

where 1 < p < 0o and ||f|, is called the standard norm on LP(Q).

Definition 2.2. A Banach space is a normed vector space X over R or C which is complete under the
metric associated with the norm.
This means that for every Cauchy sequence {x,} € X there exists an element x € X such that

lim z, =z,

n—oo

with respect to the norm of the vector space.
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Definition 2.3. The Sobolev space WP (Q) consists of functions u such that u and its weak derivatives

e (P ou
T\ Oz, By Oy

belong to the space LP(QY). Equipped with the norm
[ullwre@) = llullLe @) + [[VullLr @)
it is a Banach space.

Every prerequisite for the definition of a weak solution is now provided.

Definition 2.4. Let Q be a domain in R™. A function u € W1P(Q) is called weak solution of the p-
Laplacian in Q if

/ (|Vu[P~2Vu, Vn)dz = 0 (2.5)
Q

for allm € C°(Q). If Apu is continuous too, then u is called a p-harmonic function.
The following fundamental result is now formulated and proved.
Theorem 2.1. The following conditions are equivalent for u € W1P(Q).

1. u s minimal

/\VU|pdﬂC < /|Vﬁ|pdaz for all 4@ —u € W'P(Q).
2. The first variation vanishes

/<|Vu|p_2Vu, Vnydx =0 for all n€ WP (Q).

If Apu is continuous too, then the above conditions are equivalent to Apu =0 in Q.

Proof. (1 = 2) Assume that u(z) is a local minimum. Let
W(z) = u(x) + en(z),
where € > 0 and n € C§°(2). As

= / IV (u + en) [Pdx

attains its minimum for e = 0, since u(x) is a minimum, it follows that J'(0) = 0. This is 2.
(2 = 1) The inequality

b7 > Ja]? + p(la""2a,b — a)

holds for vectors due to convexity given that p > 1. This follows from

(lal"~%a,b — a) + |al” = (|a""%a,b) + (=%, —a) + |a”
= (la[’~%a,0) — [al"~*|a|* + |a|?
= (Ja[’~%a,b) — |a|p+|a|”
= (la*%a,b) < B Lo + \blp<i>

< plla~%a,b — a> +plal” < (p — Dlal” + [of?
= plal” —la]” + b]” < o’ > |a|” + p{|al’~*a,b — a),
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where it was used that

(la["~2a,b) < |al?~?|al[b]
= la["~ o]
q\p—1 p
< (alyrt ol
q p
(la|7=m)>="  [o|?
o1 P
-1 plp
P g ol
p

by Cauchy-Schwarz inequality, and Young’s inequality for products

al b
ab < — + —
D q
with Holder exponents p, ¢ € [1,00] such that
1
S+ =1
p q

Consequently
/ |Va|Pde > / \Vu|pdx+p/ (IVulP~2Vu, V(i — u))dx.
Q Q Q

Assuming that the first variation vanishes, choose n = 4@ — u. Then

/|Vﬂ|pdx2/ |VulPdz.
Q Q

This is the desired result. O

Note that if (2.5) holds for all € C§°(Q), then it also holds for all 5 € W, () given that u € WP ().
This means that the minimizers are the same as the weak solutions.

2.3 Uniqueness of its solutions

In this section we show uniqueness of the solutions to the p-Laplacian. In order to do this, we need the
following definition. We still follow [10] here.

Definition 2.5. A function v € Wl’p(Q) is called weak supersolution in Q) if

loc
/<|Vv|p_2Vv, Vnydx >0
Q

for all nonnegative n € C§°(Q). The inequality is simply reverse for the definition of weak subsolutions.
We now state and prove the main result of this section.

Theorem 2.2. Assume that w and v are p-harmonic functions in the bounded domain Q. If at each £ € OS2

limsup u(z) < liminf v(z),
r—& z—¢

excluding the cases when co < oo and —oo < —o0, then u < v in .
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Proof. The set
D.={z:u(z)>v(x)+e} for e>0

is open, and it is either empty or 2. CC . Since the functions are p-harmonic it follows that
/Q<|Vu|p72Vu, Vn)dx =0 (2.6)
and
/Q<\Vv|p_2Vv, Vn)dx = 0. (2.7)
Consequently, subtraction of the equation of (2.6) from (2.7) yields
/Q<|Vv|p72Vv — |VulP~2Vu, Vn)dz = 0

for all n € W, P(£2). The choice
n(z) = min{v(z) — u(x) + ¢, 0}

yields

/ (|VoP~2Vv — |Vu|P~2Vu, Vv — Vu)dr = 0,

€

which only is possible whenever Vu = Vv a.e. in (). since the integrand is positive whenever Vu # V.
Thus, u(z) = v(z) + C in Q..

Moreover, C' = € because u(z) = v(z)+€ on 9. This is the case since when x goes from being a member
to not being a member of €, then u(z) goes from u(z) > v(z) + € to u(x) < v(x) + ¢, which happens when
u(z) = v(z) 4+ ¢. This means that Q. = @ since Q. := {z|u(z) > v(z) + €}.

The fact that Q. would contain all x such that u(z) > v(z) + € and is empty together with 2. CC Q2
means that u(xz) < v(x) + € for all z € 2. This means that v < v for all x € Q, as € > 0 can be chosen
arbitrarily small. O

The uniqueness then comes from simply changing places between u and v in the assumtion of the theorem.
Because if both © < v and v < u, then v = v in Q.

2.4 Existence of its solutions

Both methods studied here come from [10]. We will only examine the proofs of the first method, and state
the other as it shows the relation to viscosity solutions.

2.4.1 Method 1: Weak solutions and Sobolev spaces

Theorem 2.3. Assume that Q is a bounded domain in R™, and that g € WYP(Q). There exists a unique
u € WhP(Q) with the boundary values u — g € Wy P (Q) such that

/|Vu|pd:r§/|Vv|pdm
Q Q

for all similar v. Thus, u is a weak solution. If g € C(Q) and the boundary 0 is regular enough as well,

then u € C(Q) and u‘aﬂ = g’ag.
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Proof. If the minimizer were not unique, then there would exist two minimizers u; and us. A third function
U1 + U9
2
could then be created. This is the average value of the two claimed minimizers. This allows us to use the
triangle inequality, which would yield

‘Vul + Vug P < [Vui|P + |Vus|P
2 - 2
If Vuy # Vus in a set of postive measure, then the this inequality would be strict, which would mean that

/|VU2|pd(E</ ‘V’Uq-‘rVUg ’pd(E</ |Vu1\p+|Vu2\p
Q Ja 2 Ja 2

1
< = (/ |Vu1|p+/ |Vu2p) :/ |VUQ|pd.27,
2 Q Q Q

which is a contradiction. Thus Vu; = Vus a.e. in 2. Consequently, u;y = us + C, and C = 0 as
Uy — U € VVO1 P(Q). Thus, u; = ug. This proves the uniqueness of the minimizer.
The existence of a minimizer is shown as follows. Let

Iy= inf/ |VolPdx < / [Vg|Pdx < oo.
Q Q

Then, 0 < Iy < oco. Choose admissable functions v; such that
1
/ |Vv;[Pde < In+ - forall j=1,2,3,.... (2.8)
Q J

This sequence will now be bounded by ||v;||w1.»(q). The Poincaré inequality
lwllLr@) < Cal|VwllLr (o)
holds for all w € Wol’p(ﬂ). Let w = v; — g. Consequently
lv; = gllze@) < Cal{llVojlice @) + I Vallro }
< Ca{(lo+ 1) + [ Vol }-

Here, it was used that

1/p
IVl = ( / |Vg|pdx) < o0,

by the previous assumption. Thus

lvillzey = llv; = gllze@) = lgllLr) < M for j=1,2,3,... (2.9)

where the Poincaré inequality for ||g|/z»(q), and the constant M is dependent on the index of j. Together,
(2.8) and (2.9) consistute the desired bound.
Weak convergence now tells us that there exists a function u € W1P(Q) and a subsequence such that

v;, ~u and Vwv; = Vu weaklyin LP(2)

We have that u — g € WOLP(Q) due to Wol’p(Q) being closed under weak convergence. This means that u is
an admissable function. It is also the sought after minimizer since

/|iju\pd:c§ lim /|iju|pdx:10,
Q Jv=o0

due to lower semicontinuity of v;. O
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2.4.2 Method 2: Viscosity solutions and Perron’s method
We start this section with the following definition.
Definition 2.6. A function v : Q — (—o00, 0] is called p-superharmonic in Q if
1. v is lower semi-continuous in €,
2. v#£ 00 inQ, and
3. for each domain D CC € the comparison principle holds.

Note that a function u :  — [—00,00) is called p-subharmonic if v = —u is p-superharmonic.
Consider the Dirichlet boundary value problem

Ah=0 in Q
h=g on 0f).

The treatment considered here will be for the p-Laplacian, of which the p-superharmonic and p-subharmonic
functions are fundamental. The statements in this section will be given without proofs, but are found in
[10].

Let © be bounded domain in R", and ¢ : 92 — [—o00, 0] denote the boundary values that we desire.
The boundary value problem for the p-Laplacian is solved by considering the aforementioned p-subharmonic
and p-superharmonic functions called the Perron subsolution A and the Perron supersolution h respectively.
These functions fulfill the following properties and more.

1. h<hin Q
2. h and h are p-harmonic functions
3. h = h if g is continuous

4. If there exists a p-harmonic function A in Q such that

lim h(z) = g(¢)

r—E€
at each & € 9Q, then h = h = h.

We will however restrict our attention to these properties in order to prove uniqueness and existence for the
viscosity solutions. We begin by constructing two classes of functions. Namely, the class of upper functions
Uy, and the class of lower functions £,. The upper class U, consists of all the functions v : Q — (—o0, 0]
such that

1. v is p-superharmonic in €,
2. v is bounded from below, and
3. liminf, ,¢ v(z) > g(&§) when £ € 0Q
The lower class £, consists of all the functions v : @ — [—00, 00) such that
1. w is p-subharmonic in 2,
2. u is bounded from above, and

3. limsup,_,, u(z) < g(§), when £ € 9Q.
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Differentiability is not assumed for the p-subharmonic or p-superharmonic functions as if vi,va,..., vk € U,
then the pointwise minimum min{vi, va, ..., vx} also is a member of U,. Likewise, if u1,us, ..., ur, € Ly then
max{ui, ug, ..., ux} is a member of L.

At every point in € the upper solution is defined as

hy(a) = inf v(a)

and the lower solution is defined as

hg(z) = sup u(z),
u€Ly

at every point in 2. The subscript g is often omitted in the literature. Henceforth, we will follow this
convention and write h instead of hy;. We now state the theorem and a lemma that is needed to prove it,
but without proof. We will also state Wiener’s resolutivity theorem as well without proof.

Theorem 2.4. The function h satisfies one of the following conditions

1. h is p-harmonic in ,

Similar results hold for h.
The main result of this section is now stated. It is called Wiener’s resolutivity theorem.

Theorem 2.5. If g : 9Q — R is continuous, then hy = hy in Q.

2.5 In the complex plane

2.5.1 The nonlinear Cauchy-Riemann equations

Here, we still follow [10]. The nonlinear Cauchy-Riemann equations for a p-harmonic function u are as
follows. If u is a p-harmonic function in a simply connected domain €2 in the complex plane, then there
exists a unique up to a constant g-harmonic function v, which is called the p-harmonic conjugate, such that

vy = —|VulP"2u, and v, = |VuP"2u,
or, equivalently

uy = |Vo|?%v, and wu, = Vo7 %,.
This equivalence comes from the following computations. First

Vo? =02 + vy = (IVul""2[uy ) + (VP |ug))?
= [V PPy [* + Va0 fug
= [Vl (Juy * + Jua )

= |Vu|2(p_2)\Vu|2 _ |vu|2(p—2+l) _ |Vu|2(p_1).

Second, square root both sides
VIVo|2 = |Vo| = /| Vu|2P-D) = |Vu[P~L,
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Third, using the assumption that p and ¢ are conjugate Holder exponents, which means that p and ¢

are such that

1 1 1 1 1 -1

—+—=1<:>—=1——<:>q:1/(1——):1/p—:L

P q q D p p p—1
it follows that

Vol = |Vo|7T = |[VuP 15T = [VulP.
This is the desired result. Moreover
(Vau, Vo) = v, + uyvy = —ugtty| VP2 + ugu, | VulP~2 =0,

which means that the stream lines of the p-harmonic function are orthogonal to that of the g-harmonic
complex conjugate.

2.5.2 Quasiconformal maps

The Jacobian becomes

J(f) = % %—? Jug uy|  [IVo]i %0, —| V|12, ] Uy Uy
% %—y? Vg Uy Vg Uy —|VulP~2u,  |VulP~2u,
This is seen geometrically as a circle being mapped to an ellipse instead of another circle. Thise comes from
the fact that the imaginary and real part can differ by a factor of |Vu|P~2 or, equivalently |Vv|?~2, as shown
before. This allows for semiaxes of different length, which gives us an ellipse.
If f has a derivative at z we may use the complex differential operators

f= U i) = o) + 50— w)
1 . 1 ¢
fz= §(fw +ify) = §(uw —vy) 5(1}1 ).

The Jacobian of f is
J(z, [) = |f1? = | f=%

which comes from

15 = (G s )+ ()~ (S —w)) (o rw))

1 1 1 1
= Z(ui + 2ugv, + vg) + Z(vg — 2uyv, + uz) — Z(ui — 2uyvy + vg) - Z(vg + 2uyvy + ui)

_ _ Uz Uy
= Ugly = UyVp = |

= det(J(f))

with
1 . 1 . . _ 1 i
f.= §(fr +ify) = 5(“7 + vy +i(uy +ivy) = §(UT —vy) + 5(1)7" + uy)

1 . 1 . . . 1 i
Iz = E(fm +ify) = E(uz + vy — i(uy +ivy) = 5(”1 + vy) + 5(% — uy).

The following discussion is due to [1]. If f preserves orientation, then |fz| < |f.|. If it does not, then
|fz] > || The following formulations are obtained by computing the inverse image of the unit circle. This
is done by computing the real curve of the equation || f|| = 1. Let

a:=f, and b:= f;.
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Write

z:=re, a:=lale’™, and b:=|ble'’.

The equation || f|| = 1 becomes in polar coordinates
o — o — 1
(lal + [b] cos o7 +i(|a] — |b]) sin o+ @0 ’:_,
2 2 r
and with minor

This is the equation of an ellipse with major axis at polar angle ﬁfTa of semi-length

axis at polar angle ﬁ—a + 5 of semi-length m.

the of the minor axis, and det(f) is the ratio of the area of the unit circle to its preimage up to sign.
The ratio between the axes is

1
lal+[0]?
In this context, ||f|| is the inverse of the semi-length of

la] + 0] < 1+k _ K,
la| = (0] — 1—k
where 0 < k < 1 and K > 1. This is what was describing earlier. An orientation preserving diffeomorphism
whose derivative maps infinitesimal circles to infinitesimal ellipses whose eccentricity is at most K.
That K = 1 means that it would be conformal is seen as
la| + |b]
la| — [0

which only is possible when |b| = 0. Thus

=1& la| +[b] = |a] = [b] < [o] = —[b],

I
laf =Tl ~ Ta ~ Ta[ + oI

Hence, a circle. Here, it was used that

lal + b lal 18l _ ,

|a] — 1b] |a] — |b]
since the axes would otherwise be erroneously labeled, and would yield K > 1 when relabeled. Since they
were not erroneously labeled it means that only

lal+ o] _
[a] = o]
is possible. Moreover
0] = | fz] =0,

which means that f is holomorphic. This comes from
1
fz= (fz+lfy) (Ur+lum+l(uy+wy))

= —(up + vy +iuy —vy) = 0 up + v, = vy — iUy,

2
which only is true when Re(u, +iv,) = Re(v, —iu,) and Im(u, +4v,) = Re(v, —iu,). This is the case when
Uy = Uy and uy = —v,. The derivatives f, and f; exist in the sense that for w = u +iv = f(2) = f(z + iy)

the derivative is
dw = du + idv = uzde + uydy + i(vedx + vydy)

which is written as dw = f,dz + fsdZ with the aforementioned formulas for f, and f5.
If U,v C C are open and f : U — V is a continuous map whose derivatives are locally in L2, then

J(f) =L = |f1* and |f/ () = (|f:] + |£2])?

are locally in L?. This motivates the following definition of quasiconformal maps from [9].
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Definition 2.7. Let U,V be open subsets of C, and take K > 1. A map f : U — V is called quasiconformal
if
1. it is a homeomorphism,

2. its distributive derivatives are locally in L?, and

3. its distributive derivatives satisfy

locally in L.

1f'(2)?
J(f) = e

Last criteria means that f is orientation preserving as the Jacobian is positive. This might be reformulated
as the following definition.

Definition 2.8. Let U and V be open subsets of C. Let K > 1, and set

K-1
K41

Thus, 0 < k < 1. Amap f : U — V is called K-quasiconformal if it is a homeomorphism whose
distributional partial derivatives are in LloC and satisfy

|fz| < KIS

in L? . A map is called quasiconformal if it is K-quasiconformal for some K.

loc*

Here, the smallet K > 1 such that a map is f is K-quasiconformal is called the quasiconformal
constant of the f, and is denoted as K (f). It is also referred to as the quasiconformal dilatation or the
quasiconformal norm. It measures how close the map is to being conformal. The closer it is to one, the
more conformal it is. It is an upper bound of the eccentricity.

The computation

det(J(f)) = |Vv|? %02 + |Vv\q721)2 = V|92 (w2 + U2)
= |VulP~2u2 + |VulP~2 2 = |VulP2(u2 +u )
shows that its Jacobian only is a rescaling of the Jacobian in the conformal case. As claimed earlier, this

means that a quasiconformal map is orientation preserving whenever the derivative is non-zero.
The nonlinear Cauchy-Riemann equations for a function v imply that u is p-harmonic. This follows from

6 ou 0 ou ov ov
A p—2 . p—2 — — =
=g (19025 ) + 4 (95, ) = 3y s =

The behavior of quasiconformal maps for the p-Laplacian will now be investigated. Namely, what the choice
of 2 < p < oo means for the map. We call a non-injective quasiconformal mapping a quasiregular mapping.

The connection between the complex gradient f = %(uz —iuy) and the p-Laplacian sets important criteria
for the quasiregular mapping which will be shown now.

Theorem 2.6. The complex gradient f = %( —iuy) of a p-harmonic function u is o quasiregular mapping

which satisfies the system
(LN (L
= (3-3) (bt 1m),

|fz] < (1 - —) |f2|  for almost every z € Q.
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Proof. Let f = uy — iu, and |F,| = |f|*f for a > —1. We know that F, € W,2*(Q) for a = 222 (See

loc

Theorem 16.3.1 in [9]). This is in fact valid for any a > —1 as we will show in the end.
We start with the observation that 2u, = |F,|~ @1 (F, + F,) and 2u, = i|F,|~ @1 (F, — F,) since
|Fa‘_ﬁ+1<Fa+Fa) :f+.f:ua: _iuy+ux+iuy = 2uy,

and

Z.|F‘a‘7ai+l(}?a _Fa) :Z(f_f) :Z(uoc _iuy — Ug _iuy) :2uy
where
|Fa| a1 Fy = (|f1°1 )7 Fy = |f|“TV a8 F, = |f|7F, = £ f°f = f.

Since (ugz)y = (uy)y it follows that
(1B~ (Fu o+ Fo)] = i (|75 (Fi — )
ay a a a - 81} a a a .
This is equivalent to
a a
Im —(|F,| =T F,) =0
m S (F| )

as it means that the real and imaginary components are orthogonal. It is also seen from

(Uwac - iuym + iuwy + UUU) =0.

0 _ a 0 1/0 .0 1
m&( al ot Fa)_Imﬁf_Im§<a_xf+za_yf)_Im§

This implies that

(2.10)

d d a [F, 0 F, 0
Dz 0z Ca+2 [ £ FaF“}

Im —F, —Im —F, = ——F,
m m F, 0z
since

0=1Im {%(|Fa|_ﬁr1Fa)] = |F,|”# Im {%Fa} +Im [FaiFaraa?] &

0z

0
Im [—_F] —|F, |a+1 Im{ \F |_a_+1]
0z
where it was used that |F,|~@+T is a scalar, which gives us

Im ﬁFa = — |F,|# Im {Faim—#l}
0z

0z
— |Fu| (——> |Fal ™ |Fu| llm[ 5; Fa I}
+1

a a a
= |F,|=T [ — F,|" a1 |F,|  Im | F, — (|F,|?)"/?
IF| (+)|| ||m[ L (E)

1
a 1 8 1/2
~my e PR

Consider g = (|F,|>)'/? = |F,|. We have
0 o900 08 _ 108 1 OF["

927 T¥9: T 9z T390z 2R, 0z
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This gives us

Im

0 a 1 F, 0
—F, =1 =
0z a+1|F| m{ 0z
__a le Fa 2
Ca+1|F,| 0z

1 _ _
v I {FaFaaFa+F28 ]

= a Im QFG + 70“ Im QQF
z 2(a+1) z

2(a+1) 0z +1 F,0z
We manipulate this to obtain the following
0 a [0 a L0 -
Im —F,= ——1Im |—F, ———Im | —=——F,
ez T 2t M oz }*2(%1) m[Faﬁz ]‘:)
a [0 ] a [F, O
1—— )1 —=F,| = I = -t
( 2(a—|—1)> Moz T 2w+ ) M|, 02 }(:)
a+2 [0 a [F, O
——Im|—=F,| =——Im | =—F,
2a+1) "oz T 2+ 1) T |F, 0z }@
m|2p] = % 9]
10z 7| a+2 F, 0z

Now we get (2.10) as follows

0] 0 a F, 0 F, 0
ImiFa*Im£Fa = <_8Fa aZF;z)

0z

We acquire the vector field

p—2—a _

2|Vu|P~2Vu = |E,| o+t ((F, + F,) +i(F, — F,))

The fact that f is p-harmonic means we have

p—2—a p—2—a

_ 9 _
|[F| eFT (Fa+Fa)]+i8_y[|Fa| att (Fa_Fa)]:O'

i [
or
This means that

p—

0 2-a
Re —(|F,| 1 F,) = 0,
e 5= (IFu| =" F,)

which implies that

0 0 2—-p—a
Re—F,—Re —F,=———
e(f?z “ 682 “ a+p

(2.11)



since

0=Re - (|F|a+1F) |F, | o Re[ 8‘1 }+Re{ |F}

. . _p—2-—a
again since |F,|” «+T is a scalar, and

0= |F,| = Re[ 86 }+Re{ _|Fa\"li?“ &
0 b2a '
RegFa—_lFa |: |F| att :|
p—2 —2-a _ [0
B <+1> [Fal "5 |Fu| " Re Faaleal}
:_]i Re 8(F -E )2
a+1 |Fy 8’ “ o

p—2-a 1 F, 0 _
at1 |F] e{mFa@(F“'Fa)]

_ p—2-a 0 5 0
=it )|F|2Re{FaF6F+Fa6_F

_ p—2-a 1 0 22

= 72(a+1) TAE <FF Re{az }—FRe[FaaZFa
WRe[a ]WRQ{@GFG]_

2(a+1) 0z 2(a+1) F,0z
Again
p—2—a [0 ] p—2—a_ [F, 0 ]
1427274 By e S P ey
( +2(a+1)>Re_az o at) R a0 T
p+a [0 ] p—2—a_ [F, 0 ]
| =—-F— =t
e R L R GRS R U i
[0 ] p—2—a_ [F, 0 ]
e =5t
& Re 10z 7] a+p Re | F, 0z |
Thus
0 0 p—2—a (F, 0 F, 0
~F,4Re—F, =222 Fp  o2F
Re 0z JrRe@z a+p (Faaz +Faﬁz )
p—2—a (F, 0 E, 0
=—— |5 tut=5F
a+p (Fa 0z + F, 0z
p—2—a (F, 0 F, 0
——— | =5t 5= F
a+p (Fa 0z + F, 0z
Adding (2.10) and (2.11) together we get
0 0 0
_Fa Fa
BE ipr +Q2a_

where
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since

0 ) d ) d
25 Fa = <£F e ) + <£Fa + ﬁFa)

Q’QJ'TJ

F, 0 p—2—a (F, 0 F, 0
—iha(mat e on) ot (R E ok
a F, a F, 0 p—2—akF, 0 p—2—akF, 0
) Fﬁ TE% a+p F,02 % a+p F,0z °
CPS Y ES CAY X PR V(= SNk
2 a+p F, 0% 2\ a+p a+2) F,0z “

The system is elliptic as shown below for p > 2 and a > —1 since

a
1.
”a+2” <

That the inequality holds as the numerators are smaller than the denominators for said a and p as is seen
by inspection. This bound and the fact that F, € Wk 2( ) for a = ng implies that F, is a quasiregular

loc
mapping. To improve this result to a > —1 we use the quasiconformal radial stretching

p—2—a
a-+p

o + o] = ma |

(=™ and a>0sa—-1> -1,

where

_ 2(a—1)

Since F, = |f|*f = f for a = 0 we obtain

0f(z) _ _1p—2f0f(x) 1p—2[0f(s)
0z 2 p f 9z 2 p [ 02
1 fof(z) 1 2\ f0f(2)
:_5<1 p_)f RE 5( ‘5)? GE
(1) 12 (23
(-3 (27
from (2.13), and
220 <3 (-3 10 1 1-2) 0T

-3 (-3 (173752 1%
(D) - ()

for almost every z € €, where we used the triangle inequality, that |f| = |f| for all f € C, and that
F,=1f|*f = f for a=0. O



2.6 In the asymptotic expansion

The following discussion comes from [6]. Here, we will first show the asymptotic expansion for the p-
Laplacian, and then for the co-Laplacian, as they will be needed for the Tug-of-War games.

Theorem 2.7. Let 2 < p < oo and u be a continuous function in a domain Q C R™. There are constants a
and B such that the asymptotic expansion

u(r) = @ <I_nax u + min u> + 0 u(y)dy + o(€?) as €—0,
2 \Bc(=)  Bela) Be(z)

holds for all x € Q in the viscosity sense if and only if
Apu(z) =0
in the viscosity sense.
Proof. Expand the p-Laplacian as follows
Ayu = (p —2)|VulP~H(D*uVu, Vu) + |VulP~2Au (2.14)

Assume that u is a smooth function such that Au # 0. The formal expansion (2.14) shows that u is a
solution to Apu = 0 if and only if

(p—2)Axcu+Au=0 (2.15)
as shown earlier. Moreover
1
u(x) —][ udy = —*Au(z) — |z|2dz + o(€?), (2.16)
Be() NJB(o,1)
and
1 . 1 Vu(z) ) ( Vu(zx) >} 9 9
U(xr) — = ¢ max v + min ~uxr)—=-qulxr+e +ulx—c¢€ =e“Asu(z) + o(e
@ =5 (o i f =) -5 {o (o4 iy V() ()% ol
(2.17)

is obtained by Taylor expansion and using a Lagrange multiplier argument for the growth of the function.
Denote the volume of the unit ball in RY by Qy, and the area of the unit sphere in RY by ox_1. Since

ON-1
—— =N
Qn
it follows that
1 ) 1
— z|fdz = ——.
N B(O,l) | N + 2

Multiply (2.16) and (2.17) by suitable constants o and 5 such that it adds up to (2.15). We start the next
part of the proof by introducing the the viscosity characterizations of p-harmonic functions for 2 < p < oo
and for then p = cc.

Definition 2.9. Consider the equation
—div(JAuP72Vu) = 0

for2 <p < oo.
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1. A lower semi-continuous function u is a viscosity supersolution if
—(p = 2)Axd(x) — Ag(z) 2 0
for every ¢ € C? such that u — ¢ has a strict minimum at x € Q and Ag(z) # 0.
2. A upper semi-continuous function u is a viscosity subsolution if
—(p = 2)Axd(z) — Ad(z) <0
for every ¢ € C? such that u — ¢ has a strict mazimum at x € Q and A¢(z) # 0.
3. w is a viscosity solution if it is both a supersolution and a subsolution.

For the case p = oo the test functions must restricted to the set

S(x) = {¢ €C?:Vp(x) £ 0V (V(b(x) — 03 lim 2W 0@ AW‘M””")) } .

y=r |y —x2 2

Definition 2.10. Consider the equation —Au = 0.

1. A lower semi-continuous function u is a viscosity supersolution if
—Ap(z) 20
for every ¢ € S(x) such that u — ¢ has a strict minimum at x € .
2. A upper semi-continuous function u is a viscosity subsolution if
—Aso(z) <0
for every ¢ € S(x) such that u — ¢ has a strict mazimum at x € €.

3. w is a viscosity solution if it is both a viscosity supersolution and a viscosity subsolution.

We start by considering asymptotic expansions for smooth functions that involve the oco-Laplacian and
the regular Laplacian. Choose a point x € Q and ¢ € Be(z). Let 2| and z5 be the points where ¢(z) attains
its maximum and minimum in B.(z) respectively. This is written as

P(z7) = e #(y) and P(z5) = , Ergn(ly) #(y)

The Taylor expansion of ¢ at x is

¢(y) = ¢(x) + Vu(z) - (y —z) + %(D%(w)(y — ), (y—2)) +olly— =) as |y—az|—0.
Evaluation at z{ yields

¢(x1) = ¢(x1) + Vu(z) - (21 —2) + %(szb(ff)(ffi — ), (2] — 1)) +0(e?) as 0. (2.18)
Evaluation at the antipodal point of x{ with respect to x, which is given by z{ = 2x — x{, yields

¢(77) = o(a1) — Vu(z) - (2] —2) + %<D2¢(w)(wi — ), (2] —)) +o(e?) as €= 0. (2.19)
Adding (2.18) and (2.19) yields

O(9) + ¢(a9) - 20(z) = (D*¢(2) (2] — 2), (2] — 2)) + o(€?).
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Since x{ is the point where the minimum of ¢ is attained it follows that

P(77) + d(21) — 26(x) < max ¢(y) + min ¢(y) — 26(x).

yEBe(z) y€EBe(z)
Thus
1 1
3{ e o)+ min o)} - 6) > HDP6(@)at — o) (a5 - o) o) (220)
yEBe(x) YEBe ()
The same process for z§ yields
1 1
3{, e o)+ min o)} - 0(e) < D%t~ o) (a5 o) o) (22)

The analoguous derivation for the expansion of the regular Laplacian is now performed. Taking the average
of both sides of the Taylor expansion of ¢ at x yields

o 9% 1
]{3‘(@) o(y)dy = ¢(z) + ”21 a—ﬁ(x)]é‘(o) 521‘2de +o(e), (2.22)

where the integral is zero when i # j. Moreover
€2

1 1 € ON_1€
2 2 2 1
7[ zidz = —7[ z|7dz = —/ / dSdp = = .

Thus (2.22) becomes

€

2
€

o(y)dy — ¢(x) = ———Ag(x) + 0o(e?). 2.23
£, s = 9) = 5y Aote) + ole) (223)

Assume that p > 2. Thus « > 0. Multiply (2.20) with « and (2.23) with 5, and add them together. Then

a .
5 { moc o+ min o} 5f sy o) > (2:24)
yEBe(z) y€EBe(x) B.(z)

Q(ffiim ((p - 2)(D?*¢(x) (:ci - ac) ’ <xi - x)> n A¢(m)> + o(e?) (2.25)

€ €

>

Note that z§ € 9B, (z) for small enough € > 0 whenever V¢(x) # 0. Assume the contrary. Then there exists
a subsequence z7’ € B, (x) of minimium points of ¢. Thus, Vé(z7’') = 0, and by continuity, with 27’ as
€; — 0, it follows that V¢(z) = 0. Using Lagrange multipliers now shows that

i - Vo

The prerequisites are needed to show that if the asymptotic mean value formula holds, then v is a viscosity
solution. Assume to this end that u is a function which satisfies the asymptotic mean value formula in the
viscosity sense.

Definition 2.11. A continuous function u satisfies

u<x>=—{ max é(y)+ min ¢<y>}+5 o(y)dy +o(@) to €0
y€Be(z) yEBe(x) Be(x)

in the viscosity sense if
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1. we have

0> o)+ 5 { max o)+ min ot} +5f ot o)

yeéﬁ(w) yEBE(a:)
for every ¢ € C? such that u — ¢ has a strict minimum at x € Q.

2. we have

0 =o)+ 53 { mox o)+ min o) b +5f  oway+o)
yEBe(z) yEBe(z) B (x)

for every ¢ € C? such that u — ¢ has a strict mazimum at x € ).

Hence, consider a smooth function ¢ such that u — ¢ is a strict minimum at = and ¢ € S(z) if p = cc.
Now

o>—¢><x>+9{ max é(y) + min ¢<y>}+5]{3 S ol

2 yEBE(i) yGBS(w)

Thus

02 58 (=200 (B22) (B22))+ 2000 + ot

by (2.24). If V¢(z) # 0, then take e — 0. It follows by (2.26) that

B

0> 5 gy (0~ 28x0(a) +A6()).

The proof that A, ¢(z) < 0 is needed. This is done from
0> 1 {maxr;bJr min ¢} - ¢(x)
2 | Be(z) Be(z)
The assumption that ¢ € S(x) implies that
(Asip(z) — 0)€® < p(x) — d(y) < (Ascip(z) + )€
where 6 > 0. Thus

02 5 {ma(6(0) — o) + pun 6() ~ 60 } 2 (Acle) —0)e
Be(z) Be(x)

Division by e yields that Ax¢(x) — § < 0, and since 0 is arbitrary it follows that Ay ¢(z) < 0. This proves

that v is a viscosity supersolution.

The proof that u is a viscosity subsolution is done by considering a the maximum point of the test
function to deduce the reverse inequality of (2.24), which is done by using (2.21) and (2.23) and choosing a
test function which touches the solution from above.

The reverse implication is proved as follows. Assume that u is a viscosity supersolution. Let ¢ be a

smooth test function such that u — ¢ has a strict local maximum at x € Q. If p = oo, then it is also assumed
that ¢ € S(z). If V¢(x) # 0, then

—(p = 2)Axg(z) — Ag(x) < 0. (2.27)

To prove the result the following equation needs to be proven

O 2 (y€B.(z) yEB(x)

limsupel2 (g { max ¢ -+ min QS} +p . )(;S(y)dy - (;S(x)) > 0.
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This follows from (2.24) by dividing with €2 and use (2.26) and (2.27) to show that the limit is bounded
from below by zero.
Assume that ¢ € S(x) and Ay¢(x) > 0. If V() = 0 and p = oo, then

1
lim sup — <g { max ¢+ min ¢} — (b(a:)) > 0.
eNo € 2 yEB(z) yEBe(x)
The argument for the supersolution is analogous. O

We now proceed to the asymptotic expansion for the co-Laplacian.

Theorem 2.8. Assume that ¢ € C?(2) and that Vo (xg) # 0 at xo € Q. Then the asymptotic expansion

- in ¢ 20@0) 5, 2
P(wo) = 5 <£1(i>§)¢+3121;é)¢) V(a2 + o(€?)

holds.

Proof. Since V¢(xg) # 0 it is possible to choose € > 0 so small that [V¢(zc)| > 0 when |z — x| < e. The
extremal values of ¢ in B.(z) are attained at points for which

Vo(x)
V()|

This is seen using a Lagrangian multiplier argument. The idea is that we are moving in the direction which

the function increases or decreases the most. This is an approximates of the maximum and minimum points.

This means that they are approximately antipodal points, which will be important in this discussion.
Moreover

x=x0te€ where |z — 20| =e. (2.28)

Vo(z.)  Vo(x) e as e
Vo) Vo) () — 0. (2.29)

Let 21 € 0Bc(z) and &1 = 2z — x1 denote the exact antipodal points. Adding the Taylor expansions

¢(z1) = p(a) + Vo(x) - (21 — x) + %<D2¢>(w)(w1 —a),(x1 —2)) +o(|lry —x*) as |z —a| =0
and
¢(71) = p(x) — Vo(x) - (T1 — x) + %(D%(x)(il —a), (@1 —x)) +o(|T1 —z]?) as [&1—x| 0.
together yields
¢(x1) + ¢(1) = 2¢(x) + (D*¢(z) (21 — ), (21 — 2)) + 0|21 —2|*) as [z1 —z[ =0
Select x; as the maximal point

o(x1) = max ¢(x).

lz—z1|<e
Inserting (2.28) with the approximation (2.29) yields

max b+ E}%B) ¢ < (1) + (1)

= 26(2) + (D*6(2) (@1 — @), (@1 — 2)) + (|21 — )

)
o 2 qu(w) V¢($) 2 2
=20(e) ¥ <D @) Fo@) |V¢><x>|>6 o)
B And(a)

= 2¢(x) + W62 + o(€?).
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Select xo as the maximal point

¢(z2) = min ¢(x).

|z—22]
The reverse inequality is now derived analoguously

max ¢+ gj}g ¢ > ¢(T2) + ¢(z2).

This proves the asymptotic formula. O

2.7 As a Tug of War game with or without drift

At each instance k a game plays out as described below with probability «, and with probability a point in
Be(xy) is chosen instead, where «, 5 € [0,1] are such that a + 8 = 1.

We will now describe the just mentioned game. Here, we follow [13]. A Tug of War game is a zero sum
game between two players. That the game is a zero sum game means that the gain F(zr) of the winner is
the loss F'(z), or, gain —F (z7), of the looser, with F(x1)+ (—F(xzr)) = 0 as the zero sum result. The gains
of the winner is the losses of the loser. Thus, the players wants to play the game according to a strategy
which maximizes its own gain, and, consequently, minimizes the opponent’s as it is zero sum game.

Here, F' : I'y — R is a Lipschitz continuous function which is called the payoff function of the game,
where Q C R™, I’y C 99, and I'y = 9Q\I';. The map from I'; is considered simply due to definiteness. The
choice does not matter as it is a zero sum game, we just need to know what amount is paid, and to whom.

A function f is called Lipschitz continuous if there exists a real valued constant K € R such that
|f(z1) — f(z2)| < K|xy — z2]. This value of the game is obtained when the token reaches the boundary 0
at xp the terminal time 7' € N and the end games.

The game consists of a sequence of points {xi}f:eON for o € Q\I'; and 27 € T, where

[ = {x € RN\ D : dist(x, B) < €}.

When the game starts at the starting time ¢t = 0 the token is placed at the starting position zy. Then, a fair
toin is tossed, and the winner of the coin toss gets to move the token to a new position 21 € B.(29)NQ. Every
turn until the game ends proceeds similarly. A coin is tossed and the winner gets to move the token from
ZTp—1 t0 xf € Be(zp,) N Q. When the game reaches its terminal state z7 the game ends and the transaction
is made.

Every state except for xg is a random variable depending on the result of the coin tosses and the strategies
adopted by the players. The initial state zy of the token is known to both players. Then both each player
i € {1,2} chooses an action @} € B.(0) that is announced to the other player. Together, these form an
action profile ayp = {a}, a2} € B.(0) x B.(0). Then, the next state ¥ of the game, which is obtained by
performing the chosen action on the current state, is chosen using a probability distribution p(-|z, ag) in €,
which is given by the fair coin toss in this case.

At state k each player i chooses an action a} based on the history

hi, = (%o, a0, 21, ..., Th—1,ak—1,Tk).

If the game ends at j < k, then x,, = x; and a,,, = 0 for all j < m < k. The current state x and the action
profile aj, = {a}, a3} determine probability distribution p(-|zy, ax) of the new state zy1.
Denote

Hp = (Q\I'1) x (B.(0) x B.(0) x Q)*

as the set of histories up to state k, and



as the set of all histories. H has a measurable structures as it is a product space. The complete history
space H is the set of plays defined as infinite sequences (zg, ag, . - . , ak—1, Tk, . . . ) endowed with the product
topology. Thus, the final payoff function for induces a Borel-measurable function on H.

A pure strategy S; = {SF}, for a player i is a sequence of mappings from histories to actions. This

means that H maps to B.(0) such that S¥ is a Borel-measurable mapping from Hj, to B.(0) that maps
histories ending with x; to elements of T(O) This roughly means that a strategy gives the next movement,
given that the player wins the coin toss, as a function of the current state and the history of the game.
The initial state x¢ and a profile of strategies {S7, Sy} define a unique probability Pgﬂ s,, on the space of
plays Ho.. This is seen by Kolmogorov’s extension theorem which is proved in [2]. The corresponding

expected value is given by Egc; s;,- The expected payoff of the game for player I is defined as

ES s, [F(z7)] if the game terminates almost surely,

—00 otherwise.

Vo, 1(S1,S11) = {

The expected payoff for player II is defined analogously.

EY s, [F(zr)] if the game terminates almost surely,
+00 otherwise.

Vo 11(S1, S11) = {

With this it is possible to define the e-value of the game for player I as

uf(zo) = supinf V,, 1(Sr, S11),
S; Sir

and the e-value of the game for player II as

usr(xo) = supinf V, 17(St, Srr)-
Srr °I
These are the least possible outcomes that each player can expect from the e-game starts at xy, where games
which do not end are severely punished. If u = u§; := u., then the game is said to have a value.
When the game position reaches a strip I'c around the boundary of width e, again, namely

I = {z € RN\ D : dist(z, B) < €},

it stops and player I gains the payoff, which player I has tried to maximize the payoff, and player II tried to
minimize. This gives a hint that

1
ue(z) = za | sup ue + inf w. | + 06 ucdy,
2 \B@ Be(x) B.(z)

describes the expected payoff of the game. This will be proved thoroughly, but the intuition behind is that
it is the sum of the possible cases. The cases are that either player I or player II moves, or a random point
is chosen, with the corresponding probabilities.

The reasoning here is that the value function for the players in the Tug of War game with homogeneous
noise satisfies the asymptotic mean value property for p-harmonic functions. This is referred to as the
dynamic programming principle for Tug of War games with homogeneous noise. This reasoning is valid for
the oco-Laplacian as well since p = oo simply means that § = 0. The only difference is that the game in that
case proceeds without noise.

We start by stating the Dynamic Programming Principle, whose proof is found in [7].

Lemma 2.1. The value function for player I satisfies

{u;(mo) =3 (Supge(x) ue +infg (4 u€> + 53535(1) UeUedy if xp€Q,
ug(zo) = F(xo) if xo €T,

The value function for player II satisfies the analoguous equation
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We now draw the connection to the previous discussion of p-harmonious functions. See [10] for details.

Definition 2.12. u. is a p-harmonious function in ) whose boundary values are a bounded Borel function

F:T.—>Rif

1
ue(z) = 3@ (sup Ue + inf u6> + B . )uedy,
e(x

B (x) Be(z)
where
p—2 2+ N
— d =2 2.30
a= Pt and gL (230)
and

ue(x) = F(x) forall zeT..

This is motivated as follows. If « = 0 and 8 = 1, then

us(l’) :][B ( )Uedyv

and, if « =1 and 8 = 0, then

sup ue + inf wu, | .
B.(x) Be(2)

Moreover, when p = 2, then

p—2 2+ N
a=——=0 and =——=1,
p+ N b p+ N
and, when p = oo, then
lim L2 R
a_pgrolop—i—N p—>001+% ’
and
2 . N
2+ N »t
= i = lim 2—2 =0. 2.31
=N = 231
That « and 8 as defined in (2.30) fulfill « + 8 = 1 since
-2 24N N
atp="2 T PRy
p+N p+N p+N
Moreover
ao_p=2
B N+2
is required as
P2 @ g @ (2.32)
N+2 Bz
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The relationship in (2.32) is needed since we need to have
1 . 1 2
—af sup u+ inf uw | +4 udy = u(x) + aAsu(z) + f——=Au(x) +o(e*) as €—0,
2 \B.zx) Be@ B.() N 42

where we want to rewrite the second order operator as

alAsu(z) + 6%HAu(w) = ﬁN;—I—Q <Au(x) + %Amu(:ﬁo ,

N+2
since
Au(z) + ——Asu(z) = [Vu[* P{(p — 2) Ascu(z) + Au(z)},
Bz
if
o)
p—2= .
B

This is fulfilled by (2.30) as
a p—2 /2+N p—-2 p+N p-2

8 p+N/p+N p+N 24N N+2

2.8 Uniqueness of the solutions

This discussion and further details are found in [13]. We start by defining some key concepts used throughout
this discussion. We start by defining the notion of martingales.

Definition 2.13. Let (O, F,P) be a probability space. A martingale is a sequence of random variables
{M(w)}52, where w € O with respect to the sub-o fields Fi, C F for k =1,2,... if it fulfills the following

1. Every random variable My, is measurable with respect to the corresponding o field F, and E(|My|) < co.
2. The inclusion of the o fields is increasing. That is, F C Fr1 for k=1,2,....
3. Every random variable My, fulfills the relation
E[Mp|Fr—1] = My_1
almost surely with respect to P.
The sequence is a submartingale or supermartingale if instead
E[M|Fr—1] > Mi_1  or E[My|Fr-1] < My_4
almost surely with respect to P, respectively.
The optimal stopping theorem will also come in handy. The details are found in [15].
Theorem 2.9. Let {My}72, be a martingale, and T be a bounded stopping time. Then
E[M;] = E[Mo].
If the sequence instead is a submartingale or supermartingale, then

E[M,] > E[My] and E[M,] < E[M).
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We will also use Fatou’s lemma. The details here are found in [8].

Lemma 2.2. If f is nonnegative and Lebesgue measurable for every k, then
/hmkinf frd\ < lirrkinf/fkd)\.

The following theorem is a comparison principle, which means that u§ and u$; are the smallest and
largest p-harmonious functions, respectively. We use martingale methods similar to those in [16].

The idea of the first proof is that the choice of a strategy according to the minimal values of the test
function the second player can make the process a supermartingale. The optional stopping theorem then
implies that the expectation of the process is bounded by the test function. This yields an upper bound for
the value of the first player.

Theorem 2.10. Let QQ C R™ be a bounded and open set. If ve is a p-harmonious function with boundary
values F, in I'c such that F, > Fye, then v > uf.

Proof. Let the first player follow any strategy S;, and the second player follow a strategy S9, such that, at
Zr—1 € §2, the player chooses to step to a point that almost minimizes v. That is, to a point x € Bc(zk-1)
such that

v(zg) < inf v4n27F
Be(wk-1)

for some fixed value nn > 0. Moreover, x( is the starting point. It follows that

Eg(;,s?l (v(ze) + 772_k|$07 ey Tp—1)

gg inf v+n27F+ sup v|+8 vdy +n27F
2 \ Be(zr) Be(xr_1) Be(wr—1)

<v(zp_1) +n2~ D,

where it was used that supremum estimates the strategy of the first player and that v is p-harmonious.
Hence

My = v(zg) + n2=k,
is a supermartingale. Moreover, since F, > Fu§ at ', it follows that
— 3 €
uz(wo) = sup Inf B s, [Fu; ()]
< sup EL s, [Fo(zr) + 127"

Zo

.. —(T ANk
< supliminf B, 5, [o(orne) + 72 T

< S}qllp ES s, [Mo] = v(zo) + 1.

Again, here the optimal stopping theorem for M) and Fatou’s lemma was used. The result follows by
choosing n = 0, which is possible since n was arbitrary. O

Similarly, we may prove that u$; is the largest p-harmonious function. If player II follows a strategy and
player I always chooses to step to the point where v is almost maximized, then this means that v(z) —n2~F
is a submartingale. Again, Fatou’s lemma and the optimal stopping theorem proves the claim.

The following theorem will now show that the game has a value. The comparison principle that we just
proved together with this result will prove uniqueness of p-harmonious functions with given boundary data.
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Theorem 2.11. Let 2 C R"™ be a bounded and open set, and F be the boundary boundary values on T'..
Then u§ = ug;.

Proof. Clearly u§ < u$;. Hence, it is only required to show that u$; < u§. Use the same approach as
before. Let the first player follow any strategy Sy, and the second player follow a strategy S?; such that, at
xp—1 € Q, the player chooses to step to a point that almost minimizes u$. That is, to a point x3 € Be(rg—1)
such that

uS(zp) < inf  v4n27F
Be(zg—1)

for some fixed value n > 0. Moreover, x is the starting point. It follows that

EZ‘E’S% (u (zg) + 127 % |20, ... 21 1)
< g € : € —k € —k
< sup wuy+ _ inf wu§+n2 +8 usdy + n2

2 \B.(wr_) Be(wi1) Be(zk1)

< u?(l‘k—l) + 7727(]671)’

where it was used that supremum estimates the strategy of the first player and that v is p-harmonious.
Hence

My, = uf(ag) +n27",
is a supermartingale. Moreover

uir(zo) = supinf B o [F(z7)]
Srl St ’
<SWE g, [Flar) +n27"]
I
< 1 . fExU € 2*(T/\k7)
= Séllp 1krglor; Sr,Srr ['LLI(IET/\k) +n

< sup ES s, [ut(wo) +n] = ui(xo) + 1.

I

As analoguous to the previous proof. It was also used that the game ends almost surely. Again, choosing
1n = 0 completes the proof. O

Now we obtain the main result of this section.

Theorem 2.12. Let Q2 C R"™ be a bounded and open set. Then there exists a unique p-harmoniuos function
in Q with given boundary conditions F'.

Proof. Existence follows from the fact that the game functions are p-harmonious as they are described by
the Dynamic Programming Principle. Uniqueness is implied by Theorem 2.10 and Theorem 2.11. O

Corollary 2.1. The value of the game with payoff function F' coincides with the p-harmonious function with
boundary values F'.

We refer to [13] for details about convergence as e — 0 and that the game ends almost surely. We end
with an example which shows that the value functions are discontinuous in general.
Consider the domain Q = (0, 1), and

() 1 ife>1
urlr) =
I 0 ifz<o0.

46



The strategies here are clear. Player I should move € to the right, and player II € to the left. The probability
of reaching = > 1 is uniformly bounded from below in (0,1) by C' = (2/a)~ (/149 This is the probability
the player I wins every coin toss until the game ends when x > 1. Hence, u5 > C' > 0 in (0,1). This gives
us a discontinuity at * = 0, and, consequently, a discontinuity at x = e. This is seen by noting that u§
non-decreasing due

€ 3 1 € ﬁ % € 1 € B % €
uj(e-) = lim Sa |x§lf\)geu’(y) o ), updy = jouj(2e-) + o ; uzdy

since

sup uf(y) =uj(z+e€) and inf u;=0
lz—y|<e |z—y|<e

for x € (0,¢€), but

1 1 % 1
ui(e+) > zaC + lim —a sup uj(y) + —/ ufdy > —aC + uj(e—)
2 TNE L r—y|<e 2e Jo 2

since

sup ui(y) =uf(x+¢€) > uj(2e—) and inf u;=0C

|z—y|<e |z—y|<e

for x > e.
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