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Abstract

We extend the classical mean value property for the Laplacian operator to address a nonlinear
and non-homogeneous problem related to the p-Laplacian operator for p > 2. Specifically,
we characterize viscosity solutions to the p-Laplace equation A ,u := V- (|Vul|? 2Vu) = f
with a nontrivial right-hand side f, through novel asymptotic mean value formulas. While
asymptotic mean value formulas for the homogeneous case (f = 0) have been previously
established, leveraging the normalization Al;,l u = |Vu|2_p Apu = 0, which yields the 1-
homogeneous normalized p-Laplacian, such normalization is not applicable when f # 0.
Furthermore, the mean value formulas introduced here motivate, for the first time in the
literature, a game-theoretical approach for non-homogeneous p-Laplace equations. We also
analyze the existence, uniqueness, and convergence of the game values, which are solutions
to a dynamic programming principle derived from the mean value property.

Mathematics Subject Classification 35D40 - 35J92 - 35B05 - 35Q91 - 91A05
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1 Introduction

The aim of this paper is to propose and study game-theoretical asymptotic expansions,
asymptotic mean value properties and dynamic programming principles for the classical
p-Laplacian:

App:=V- (|V<,0|"_2 Vo).

We begin by briefly reviewing the state of the art on this topic, which has been extensively
studied over the last decade. The work by Manfredi, Parviainen, and Rossi [42] is the first
known result in this direction. They benefit from the identity

_ . Vo Vo
A ¢ = |V§0|p 2AN§0, with AN(p = (p — 2) <D2(p7’ >+ A¢7
' ’ P Vol Vol

where AI]\,I is the so-called normalized p-Laplacian. This formulation is particularly useful
due to the following fundamental property of p-harmonic functions:

Apu =0 ifandonlyif ANu=0. (1.1)

In this way, they proposed an asymptotic expansion for p-harmonic functions via an asymp-
totic expansion of the normalized p-Laplacian.
Let

1 1.
M lel(x) == B 5 Sup ¢+ 3 inf ¢ |+ (- ﬂ)][ @(y)dy,
By, (x) Byr(x) Byr(x)

where B = (p —2)/(p +d) and y = /2(p + d).

Theorem 1.1 (Manfredi-Parviainen-Rossi 2010) Let d € N, p > 2, x € RY, and @ €
C%(Bg (x)) for some R > O, such that Vo(x) # 0. For r > 0 small enough, it holds that

M, lpl(x) = p(x) + rzAllj(p(X) +o(r?) as r— 0t.
As a consequence, a continuous function u satisfies A,u(x) = 0 in the viscosity sense if

and only if u(x) = M, [ul(x) + 0(r2) in the viscosity sense.

@ Springer
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Moreover, the above result allows for a game-theoretical interpretation of p-harmonic
functions through the so-called tug-of-war games with noise, two-players zero-sum games
whose rules are the following:

(i) Fix a parameter » > 0, an open bounded domain €2, a starting point x € €2 and a payoff
function g defined in R? \ Q.
(ii) Each turn, toss a biased coin with probabilities B for heads and 1 — § for tails.

o If the result is tails, the new position of the game is chosen randomly in the ball of
radius yr.

o If the result is heads, a round of tug-of-war is played: a fair coin decides which of
the two players chooses the next position of the game inside the ball of radius yr.

(iii) The process described in (ii) is repeated until the position of the game lies outside 2
for the first time (this position is denoted by x;). When this happens, the second player
pays the amount g(x;) to the first player.

The value of the game u, : RY — R solves the following boundary value problem:

up(x) = Mplu,](x) if x € Q,

1.2
ur(x) = g(x) if xeRY\ Q. (12

In the game-theoretical literature, the equation in (1.2) is known as the Dynamic Programming
Principle (DPP) of the game. It can be proved (see [42, 46, 47]) that the value functions u,
converge uniformly as 7 — OV to the unique viscosity solution u of A pu = 0in Q with
u = gondf.

One limitation of the above result is that it is only valid for p-harmonic functions, since
the equivalence (1.1) does not hold for nontrivial right-hand sides. Consequently, asymptotic
mean value formulas for problems involving Ay do not yield, in general, asymptotic mean
value formulas for problems involving A ,. An attempt to overcome this limitation was made
by del Teso and Lindgren in [20] (see also [14]), where they present a direct asymptotic
expansion for the p-Laplacian.

Theorem 1.2 (del Teso-Lindgren 2021) Letd € N, p > 2, x € RY, and ¢ € C*(Bg(x)) for
some R > 0. For r > 0 small enough, define

Lrlpl(x) == Kj—p” ]{9 lp(x +3) — ()P 2 (p(x + ) — ¢(x)) dy,
where kg, =2(p+d)/(d fé’sl [y11? do (y)). Then,

Lrlel(x) = App(x) +0,(1) as r— 0",

As a consequence, a continuous function u satisfies A pu(x) = f(x) in the viscosity sense
ifand only if L,[u]l(x) = f(x) + o(r?) in the viscosity sense.

We observe that Theorem 1.2 provides a framework to approximate the p-Laplacian
and produce approximations in the form of dynamic programming principles (see [20]).
Nevertheless, the inability to express £, [¢](x) in the form A,[¢](x) — ¢(x), where A, is a
monotone averaging operator, does not allow to provide a probabilistic interpretation of the
p-Laplacian A, derived from this asymptotic expansion.

The main goal of this paper is to obtain direct asymptotic expansions for the p-Laplacian
having the following properties:

@ Springer



13 Page4of44 F.del Teso, J. D. Rossi

(i) They allow to characterize solutions of non-homogeneous problems related to the p-
Laplacian through asymptotic mean value formulas.

(ii)) They have an associated Dynamic Programming Principle with a probabilistic game-
theoretical interpretation.

In order to explain the underlying ideas of the formulas and properties that will be displayed
throughout the paper, let us introduce them in a simplified scenario and operate in a very
informal way. Consider the problem A ,u = 1 for p = 3, that is

Asu(x) 1= IVu(x)IAglu(x) =1. (1.3)

Note that we necessarily have [Vu(x)| > 0 and Agj u(x) > 0.Itis easy to check (see Lemma

A.1) that, given a, b > 0, we have a%b% = inf.~q {%a + %b} Thus, Equation (1.3) can be
equivalently expressed as

inf | $|v LN =1 1.4
Inf §| M(X)|+Z su(x)p = 1. (1.4)

Now, we use that for p small we have |Vu(x)| ~ %(supo(x) u — u(x)) and that, from
Theorem 1.1 with r small, we obtain A?u(x) ~ r% (M, [ul(x) — u(x)) to get

. 1lc 11
;2% :2,0 (;pu(};)u _M(x)>+2cr2 (M [u](x) — M(X))} ~ 1

In order to write the left-hand side of this asymptotic formula in the form of Ag[u](x) —u(x),
we just choose p and r depending on ¢ and a small parameter ¢ > 0. More specifically, we
take p = ce? and r = ec~ /2 to formally obtain the asymptotic expansion

1 1
Aglul(x) ~u(x) + &2 with Aglul(x) :=1inf { = sup u+ M, .—12[ul(x)¢,
c>0 Bs2c(x) 2
and, hence, we arrive to the desired asymptotic mean value formula
Aclu](x) = u(x) + &% + o(e?) (1.5)

that formally characterizes solutions to (1.3). The associated dynamic programming principle
(DPP) for this asymptotic mean value formula just drops the error term and reads as

Aclul(x) = u(x) + . (1.6)

Now, let us describe two main properties of the asymptotic mean value formula (1.5) that
allow us to achieve the proposed goals. The left-hand side of the mean value formula (1.5)
is monotone increasing with respect to # and, in addition, the coefficients add up to 1, so
they can play the role of conditional probabilities (this fact will be crucial to show that there
exists a solution to the DPP for the game that we describe in the next section).

Main difficulties.

Let us discuss the main difficulties that arise when we want to make this argument rigorous.
o For a general p > 2, and assuming that f > 0, we write the problem A ,u(x) = f(x) as

Va7 (A?ju(x)) T ().
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We can then  reproduce the  previous idea  using the  identity
a®b' = = inf.- {acl_o‘a + (1 - oz)c_“b} (see Lemma A.1), that is valid for a,b > 0
and @ € (0, 1), by taking @ = (p — 2)/(p — 1). However, when p € (1, 2) we have that
(p—2)/(p — 1) < 0 and this methodology does not work.

e We are performing approximations for p = ce? and r = ec~!/% small, but in the infimum
we consider every ¢ > 0. To tackle this, we restrict ¢ and compute the infimum for ¢ €
[m(g), M(e)] with m(¢) — 0T and M(g) — 400 as ¢ — 07 (in order to cover the whole
set (0, +00) in the limitas & — 0%), and e(m(¢))~!/2 — 0T and M (¢) — 0T ase — 0T
(to make rigorous the asymptotic expansions). A suitable choice for m(¢) and M (¢) is given
by formula (M-m) below. Observe that, when we compute the infimum form(e) < ¢ < M(¢e)
with e(m(e))~ Y% — 07 and e2M (&) — 0, we have that formulas (1.5) and (1.6) are local.
This holds since, as ¢ — 0T, the radii of the involved balls where we consider values of u
goes to zero uniformly.

e Moreover, an extra difficulty comes from the fact that we want to deal with solutions
to Aju = |Vu|A§Iu = f without assuming a sign condition on f. Indeed, the very first
step in the previous formal computation writes the product of two quantities as an infimum,
a%b% = inf.~q {%a + zl—cb}, but this can not be used when a or b are negative (the right-
hand side is —oo and the left-hand side does not make sense). Hence, to handle this issue
we need to introduce two different averaging operators Aj[u] and A [u] (see Section 2.1).
Heuristically speaking, for a solution to the PDE, |Vu(x)]| is always nonnegative and Aglu (x)
has the same sign of f(x). Then, when f(x) < 0 we will use the formula that holds for —u
(that is a solution to the same equation with a change of sign). This change turns infima into
supprema and viceversa in the previous formula and give rise to two different mean value
formulas according to the sign of f(x).

e On top of these technicalities, solutions to A ,u = f are not in general C 2 but ¢ with
o < 1([2,3]), and then we cannot perform second order expansions of the solution. Hence,
we need to interpret the mean value formula and the corresponding PDE in the viscosity
sense (this fact already appeared in previous works [9, 20, 42]).

e The fact that we have two different formulas, .Ag'[u](x) and A [u](x), depending on
the sign of f(x) creates several difficulties when dealing with rigorous proofs. The main
difficulty appears at points where f(x) = 0, since at those points we are forced to choose
one of the two formulas, A} [u](x) or A; [u](x). The technical problem is tackled restricting
ourselves to consider only test functions with non-vanishing gradient at those points.

e In addition, difficulties also arise when we prove the convergence of solutions to the DPP
(1.6) to solutions to the Dirichlet problem for the p-Laplacian. In this case we have to remark
that the DPP (1.6) is not consistent in the sense of the work [6] by Barles and Souganidis.
This fact does not allow us to apply their classical convergence results for viscosity solutions
since we need to look carefully which test functions are admissible for our problem.

e Finally, let us point out that, when we aim to show the equivalence between being a
solution to the PDE A ,u = f and the mean value formula (and also for the convergence of
the associated DPP), we will need some control on the error term in the asymptotic expansion
for a smooth function at points where f = 0. Hence, we work with C3 test functions, and
prove a quantitative version of our previous results. We verify the equivalence of being a
smooth (C3) sub or supersolution to the PDE with being a smooth sub or supersolution to
an asymptotic mean value formula. After this we obtain the equivalence of being a viscosity
solution to the PDE with verifying an appropriate asymptotic mean value formula also in the
viscosity sense.

@ Springer
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Description of the main contributions.

The main contributions in this paper can be summarized as follows:

e For the first time in the literature, we obtain a mean value formula that characterizes
solutions to the non-homogeneous p-Laplace problem and that is well suited to design a game
whose value functions verify a Dynamic Programming Principle that is given by the mean
value formula dropping the error term. This task involves an operator that is nonlinear and
homogeneous of degree p — 1 (recall that the obtained mean value formula is homogeneous
of degree 1 in u). In addition, associated with the mean value formula, we can design a game
whose value functions converge uniformly to the unique solution to the Dirichlet problem
for the PDE A ,u = f. Therefore, here we introduce a new approach to find game theoretical
mean value properties that is flexible enough to handle operators that are not l —homogeneous.
o Partial differential equations and probability are closely related areas of mathematics. This
relation goes back to the fact that harmonic functions and martingales both satisfy mean
value properties. The asymptotic mean value formulas that we found are of the form

u(x) = Ae[ul(x) — 2J,(f (x)) + o(e?),

see (1.5) and Corollary 2.4 below. Here, A, is an averaging operator that is monotone

increasing in u and, moreover, the coefficients add up to 1 and J), is the signed ﬁ power,

1
Jp (&) :=sign(&)(sign(£)&) »-T. Then, we can consider solutions to the equation

e (x) = Ac[uel(x) — 20, (f (x))

inside a domain 2 with a fixed outer datum u,. (x) = g(x) forx € R4 \ €. This equation is the
dynamic programming principle DPP associated to a game (whose rules can be intuitively
deduced from the form of the operator A;). Here we also decribe this game and show that
its value function converges as ¢ — 07 to the solution to Apu(x) = f(x) in @, with
u(x) = g(x) on 9. This is the first probabilistic game-theoretical interpretation for non-
homogeneous p-Laplace problems.

e The obtained mean value formulas reproduce the diffusive character of the p-Laplacian.
In fact, the diffusion coefficient in the p-Laplacian, div(|Vu|P~2Vu), is given by |Vu|p’2,
and then the diffusion is large or small according to the size of the gradient. The mean value
formula and the dynamic programming principle found here reproduce this property. In fact,
if we go back to the formula that we found for Asu = 1, (1.5), we observe that, when the
gradient of the function u is large, we have to choose the constant ¢ small in order to make
the term supp , () # — u(x) small (recall that we aim for an infimum in ¢ in (1.5) and in
(1.6)). This forces that the radii of the balls where we play tug-of-war with noise is large
(since it is given by ec~!/? with ¢ small). That is, we have that, the bigger the gradient is,
the larger the balls are when playing tug-of-war with noise. Conversely, when the gradient
of u is small, it will be better to choose ¢ large and hence the balls in the diffusive part of the
mean value formula will be small.

Comments on related literature

Now, let us briefly comment on previous results concerning mean value formulas. It is well
known that there exists a mean value formula that characterizes harmonic functions. Specif-
ically, a function u is harmonic (i.e., a solution to Au = V - (Vu) = 0) if and only if u(x)
equals the mean value of u inside every ball B, (x) centered at x. A weaker statement, known
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as the asymptotic mean value property, dates back to [35], see also [12, 48]. This property
states that u is harmonic if and only if

u(x) = f u(y) dy + o(e?).
B (x)

Extensions of these ideas to the classical Poisson equation —Au = f yield the formula

g2

_ - 2
u(x) = ][Bmu(y) Ay + 3y [0 + 06,

Mean value formulas for operators other than the Laplacian have also been studied. For
instance, [40] establishes a mean value theorem for linear divergence form operators with
bounded measurable coefficients. A simpler statement, expressed in terms of mean value sets,
was obtained in [11, 15]. For results concerning mean value properties in the sub-Riemannian
setting, see [13]. An extension to general mean value formulas in non-Euclidean spaces can
be found in [44].

The extension of the linear theory to nonlinear operators is relatively recent. As mentioned
earlier, a nonlinear mean value property for p-harmonic functions was first introduced in [42,
46, 47]. For further references and more general equations, see also [1, 4, 5, 11, 21, 24, 26—
28, 31, 34, 38, 41, 45] and the recently published book [10]. For mean value properties
related to the p-Laplacian in the Heisenberg group, refer to [23, 25], while for the standard
variational p-Laplacian, see the previously quoted work [20]. For mean value formulas
concerning solutions to more general elliptic problems, including Monge-Ampere and k-
Hessian equations, we refer to [8, 9]. Finally, this topic has also been addressed in the
nonlocal literature (see [14, 19, 22, 37]).

Concerning the interplay between game theory and partial differential equations there is a
large literature dealing with linear problems. Motivated by [46] where the authors introduce
and analyze the tug-of-war game related to the infinity Laplacian, a number of papers deal
with more general nonlinear equations and different problems including, for example, the
obstacle problem. We refer to [1, 16,21, 39, 46, 47] and the books [10] and [36]. We highlight
that none of these references deal with the non-homogeneous p-Laplace problem.

Organization of the paper.

The paper is organized as follows: In Section 2 we describe and state precisely our main
results; in Section 3 we analyze asymptotic expansions for the p-Laplacian and prove the
characterization of viscosity solutions to the PDE in terms of the asymptotic mean value
formula; in Section 4 we deal with existence, uniqueness and convergence as ¢ — 0" of
solutions to the Dynamic Programming Principle (DPP); in Section 5 we analyze the game
associated with our mean value formula and show that the game has a value that coincides
with the unique solution to the DPP; finally, we include two appendixes, in the first one,
Appendix A, we include proofs of some arithmetic-geometric identities and in the second
one, Appendix B, we discuss the definition of being a viscosity solution both to the PDE and
to the asymptotic mean value formula.
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Notations.

Given p € (2,00) and d € N, we introduce the constants

B=p-2)/(p+d), y=+y2(p+d) and oa=(p-2)/(p—1).

We will also use J), to denote the signed ——; power, that is,

1
-
L .
By =15 el
~(-HTTif £ <0,

2 Main results

In this section we include the precise statements of our results.

2.1 Asymptotic expansions and mean value properties

Our first set of main results regards asymptotic expansions and mean value properties for the
p-Laplacian in the range p € (2, 00). Let us carefully introduce all the ingredients before
stating the results. As we have mentioned, to make all the computations of this paper rigorous,
we need to reduce the set for the infimum in (1.4) from {c¢ > 0} to a compact set. Let us
define the following functions:

Letm, M : Ry — R, be defined by m(¢e) = 82%1 and M (¢) = efﬁ. (M-m)

Let us also consider the following averaging operators, defined for ¢ > 0, x € R, and a
bounded Lebesgue function ¢ : Bg(x) — R for some R > 0 large enough:

Atplx) := inf o su + (1 —a)M _elplx 2.1
e [p](x) Ce[m(e)’M(E)]{ BSZL,I—I;(X)('O ( IM_ ¢ lel( )} (2.1)
and
A [pl(x) = sup o inf o+ —-a)M -9 [ol(x) ¢ . 2.2)
celm(e), M) | Be2et—a ) ee

We are now ready to state our first main result. It provides an asymptotic expansion of
the p-Laplacian both in an asymptotic form for C2 functions and in a quantitative way for
C3 functions. Moreover, while the asymptotic formula may fail for C? functions when the
p-Laplacian vanishes (due to the lack of control of the error term), this problem is avoided
when applied to C3 functions.

Theorem2.1 Letd € N, p > 2, &9 € (0,1), x € R, and ¢ € C?(Bg,(x)) such that
Vo(x) # 0. Assume (M-m). The following assertions hold:

(a) There exists € € (0, o) such that, forall e € (0, ), the following quantity is well defined:

AfIel(x) if App(x) =0,

Ag =
Lp1C) {A;[«,o](x) if App(x) <O.
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(b) If Ape(x) # O, then we have the following asymptotic expansion of the p-Laplacian:
Aclp](0) = 9(x) + €215 (A pp(x)) +0(e?) as & — 0T
(c) If, additionally, ¢ € C3(B£0 (x)), then, for all ¢ € (0, €), we have that
Aclg)() = 9(x) + €2, (A pp () + 2 E 9. €),
with

2(p-2)
|E(¢, &) <K1ID*@lloo(Bex))e 7

|Dz<p(x)|2> =
Ve (x)l

where K1 and K> are positive constants depending only on p and d.

+ K> <||V¢’||L°°(Bg(x)) + 1D @l Lo By +

Remark 2.2 We can make the choice A, [¢](x) = A [¢](x) if A,@(x) = 0 and the above
result remains true.

Let us note that the above asymptotic expansion holds only when Vg (x) # 0 (since Theo-
rem 1.1 cannot be used to approximate All\f @(x)). This is due to the fact that AI;I @ (x)isnot well
defined when Vg (x) = 0. Even with this limitation, the above results still provide asymp-
totic mean value characterizations of viscosity solutions to the non-homogeneous p-Laplace
equation when p > 2. Such result follows directly from the following characterization of
smooth sub and supersolutions.

Theorem2.3 Letrd € N, p > 2, x € RY, ¢ € C3(Bgr(x)) for some R > 0, and f €
C(Bgr(x)) such that f(x) > 0. Additionally, assume that both Vo (x) # 0 and A p@(x) # 0
if f(x) = 0. Assume also that ¢ > 0 and that (M-m) holds. Then,

App(x) = f(x) (resp. Apgp(x) = f(x))
if and only if

AT 19100 < @) + 20, (F(0)) + 0(e?)  (resp. AT [9](x) = p(x) + £2J,(f (1) + 0(2))

as ¢ > 0T,
The same result holds if f(x) < 0 replacing Aj by A .

Let us finally fix the notation

- Aflelo) it f() =0,
Aele; f1(x) == { ° i and
Ag lplx) if f(x) <0,
Aflpl) if f(0) >0,
A lelx) if f(x) <0.
We are now ready to formulate the second main result: We provide two asymptotic mean
value characterizations of viscosity solutions to non-homogeneous p-Laplace problems.

A lg; f1(x) := {

Corollary 2.4 (Asymptotic mean value property) Letd € N, p > 2, Q C R be an open set,
and f € C(Q). Assume also that ¢ > 0 and that (M-m) holds. Let A[¢; 1] be defined by
either A:[@; flor A le; f1. Then, u is a viscosity solution to

Apu(x) = f(x) for x € Q,
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13 Page100f44 F.del Teso, J. D. Rossi

if and only u is a viscosity solution to
u(x) = Aglu; f1(x) — 82Jp(f(x)) +o(e?) for x€Q, as & — 0.

The precise definitions of viscosity solutions for both the p-Laplace equation and the
asymptotic mean value property can be found in Appendix B.

Observe that in the previous result we are not assuming any a priori regularity for u
besides continuity. Also notice that we have two different mean value operators, Ag[@; f]
and A_[¢; f], such that the associated mean value formulas characterize viscosity solutions

to Apu(x) = f(x).

Remark 2.5 Letus point out that classical weak solutions for the p-Laplacian that are obtained
minimizing the energy

E(u) = l/ [Vu(x)|? dx —/ fF(x)u(x)dx
pPJQ Q

coincide with solutions in the viscosity sense, see [43] and also [30, 32, 33]. Hence, our
main result also provides a characterization in terms of an asymptotic mean value formula
for weak solutions.

2.2 Dynamic Programming Principle and game theoretical interpretation

The previous asymptotic expansion naturally gives a dynamic programming principle for the
p-Laplace Poisson problem

(2.3)

Apu(x) = f(x) if x €,
ulx)=gkx) if x € 9Q.

We will need the following regularity assumption on the domain €2:

Q c R? is a bounded open domain with the uniform exterior ball condition: there exists

R > 0 such that for all xo € 9S2 there exists zg € R \ © such that Bg(z0) N Q = {x¢}.
(A@)

In the following result, Theorem 2.6, we present the well-posedness of the associated
dynamic programming principle as well as the uniform convergence of its solution to the
unique solution of (2.3).

Theorem 2.6 Lerd € N, p > 2, Q satisfying (Aq), f € C(Q) and g € Co(RY \ Q). Assume
(M-m). For every ¢ > 0, the following dynamic programming principle has a unique bounded
Lebesgue solution ug:

e (x) = Alu: f1(x) — 2J,(f(x)) if x e Q,

4 (2.4)
ug(x) = g(x) if xeRI\Q,

where Ag[@; f1is defined by either Aclg; f1or A.le; f1.
Moreover,
ue — u as ¢ — 07 uniformly in Q

where u is the unique viscosity solution of the p-Laplace Poisson problem (2.3).
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The p-Laplacian gambling house.

The previous result naturally provides us with a game-theoretical approach to solutions of the
p-Laplace Poisson problem (2.3). More precisely, the Dynamic Programming Principle (2.4)
corresponds to the problem satisfied by the value function of the following two-players, zero-
sum game, that can be called the p-Laplacian gambling house, whose rules are described
below:

g(i) Fix aparameter ¢ > 0, an open bounded domain €2, a starting point xo € €2, a payoff
function g defined in R \ €, and a running payoff function f defined in €.

g(ii) Each turn, given the actual position x € €, if f(x) > 0, then, the second player
(who wants to minimize the final payoft) chooses a constant ¢ € [m(g), M (¢)]. Then
they toss a biased coin with probabilities « for heads and 1 — « for tails.

o If the result is heads, the first player (who wants to maximize) chooses the next
position at any point in the ball B,2 .1« (x).
e If the result is tails, they play a round of tug-of-war with noise in the ball BVEC,% (x)

with probabilities 8 and 1 — S (see description in Section 1).

g(iii) If f(x) < O the roles of the players are reversed. More precisely, the first player
chooses ¢ and the second player chooses the next position in the ball B2 .i1—« (x) if
the result of the first coin toss is heads.

g(iv) The process described in g(ii) and g(iii) is repeated, with a running payoff at each
movement of amount —&2J p(f(x)). The game continues until the position of the
game lies outside 2 for the first time (this position is denoted by x;). When this
happens, the second player pays the amount g(x;) to the first player.

Note that, in this game, the players are somehow “gambling" by choosing the value of c.
If one player chooses ¢ small, he lets, with probability «, the other player to move freely in a
small ball (of radius £2¢!~* that becomes small if ¢ is small), and they both play tug-of-war
with noise with probability 1 — « in a large ball (of radius ysc_% that becomes large when
¢ is small). On the other hand, if the player chooses c large, the other player moves freely,
with probability «, in a large ball, and they both play tug-of-war with noise with probability
1 — o in a smaller ball. This kind of dynamics allows a much richer set of strategies than the
usual tug-of-war with noise.

Also notice that the rules of the game are intuitively reflected in the form of the DPP. In
fact, take a point x with f(x) > 0, at this point the DPP reads as,

ug(x) = a  sup ug+(1—a)MSCg[us](x)}—ezJp(f(X))-

inf
ce[m(e),M(¢)] Bszfl—a (x)

Now, one thinks about u, as the expected amount that the players will get starting the game
at x (this is the meaning of the value function of the game). This equation says that the
value function at x equals the result after one play. This is determined by the infimum
among constants c¢. Recall that, when f(x) > 0, the player aiming to minimize the payoff
chooses c. The calculation of the infimum involves taking the weighted average, where the
weights are determined by the probabilities of heads («) and tails (1 — «) in a coin toss. This
average includes the expected outcomes of selecting the next position. In this context, the
player choosing the position seeks to maximize the outcome, which is where the supremum
appears. Subsequently, the game involves a “tug-of-war” with noise in balls of radius related
to ¢ and ¢. Finally, the running payoff is subtracted, which in this case is £2.J p(f(x)). A
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similar interpretation holds at points x with f(x) < O since in this case the DPP is

ue@) = sup  fainf ue+(1— )M __elucl@) | — 2, (f ().
celm(e),M(g)] B 1-a (x) ec

The following result states the connection between this game and the solution of the
dynamic programming principle.

Theorem 2.7 Let the assumptions of Theorem 2.6 hold. Consider the game described in g(i)-
g(ii)-g(iii)-g(iv). Then, the game has a value, and it is given by the unique solution u of the
dynamic programming principle (2.4).

A more rigorous statement of the above result will be given in Section 5 after we introduce
all the probability machinery that is required.

Notice that this result combined with Theorem 2.6 gives that the value functions of the
game approximate the solution to the p-Laplace Poisson problem (2.3) when the parameter
that controls the size of the steps in the game, ¢, goes to zero.

2.3 The limit cases and possible extensions

Here we collect possible extensions of our results and gather some final comments. In the
simpler case f > 0, we get:

1
e The limit case p = +00. For p — +00, we have @ — 1 and (f(x))?-! — 1, and then
the mean value formula reads as

sup u = u(x) + &2 + 0(82).
B2 (x)

The corresponding DPP is given by
ug(x) = sup ug -2 if xeQ,
B (x)

ug(x) = g(x) it xeRY\Q,

whose solutions converge to solutions to the Eikonal equation

{ IVu(x)| = 1 if xeq, 0s)

u(x) =gx) if x € Q.

Notice that the limit as p — +o0 for solutions to the p-Laplace Poisson problem (2.3) is
the solution to (2.5), see [7]. Therefore, taking p = +o0 in our mean value formulas (or in
the corresponding dynamic programming principles) is compatible with taking the limit as
p — +oo in the p-Laplace Poisson problem.

e The limit case p = 2. For p =2, we get 8 =0, = 0 and y = /2(2 4+ d). Hence, as

1
(f(x))»~T = f(x), the mean value formula is given by
Foumdy =ue+ ) 4o,
Bye(x)
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that is a well-known formula for solutions to Au(x) = f(x), see [12, 48]. The corresponding
DPP is given by

e (x) =f us(y)dy — e’ f(x) if xeQ,
Bye(x)
ug(x) = g(x) if xeR\Q,

whose solutions converge to solutions to the Poisson problem for the usual Laplacian. Hence,
also in this case, our asymptotic expensions are compatible with the classical ones.
e Mean value properties for more general equations. Using similar techniques as the
ones used to prove our results, we can provide asymptotic expansions, asymptotic mean
value characterizations of viscosity solutions, dynamic programming principles, and game
theoretical interpretations for a large class of related equations.

In general, if one has an asymptotic mean value formula of the form

u(x) = B [ul(x) + o(r?)

that characterizes solutions to F(D?u(x), Vu(x), x) = 0, one can expect that

u(x) = a sup u+(1-— oe)BEC,% [u](x)  — szf(x) + 0(82)

inf
celm(e),M(e)] B i—a(x)

charaterizes solutions to
[Vu(x)|* (F(D*u(x), Vu(x), x)' ™ = f(x),

assuming that f > 0 (and a similar formula changing inf by sup and modifying 5 holds
when f < 0). Nonlocal versions of F can also be treated similarly. For a reference on this
kind of problems we refer to [29].

In particular, for aj, a; > 0 and a3z > 0, we can deal with equations of the form

\Y%

Vu u A _
Yl (x), WTl(X)>+a3 u(X)) = f(x),

|Vu(x)|™ <a2<D2u(x>

and also with Pucci type operators

a . 2 _
[V (x)|“! <,\1§12ng1 trace (AD u(x))) = f(x),

as long as f(x) > 0.

3 Asymptotic expansions and mean value properties for the
p-Laplacian

The goal of this section is to prove the asymptotic expansion and mean value property results
for the p-Laplacian in the range p € (2, 00), as stated in Theorem 2.1, Theorem 2.3 and
Corollary 2.4.
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3.1 Asymptotic expansions for C2 functions

Let us start by recalling the result of Theorem 1.1 related to the average operator

1
Mol = (5 swp g+ int g +(1—/3)][ () dy,
28,0 2By By (x)

where 8 = (p—2)/(p+d)and y = /2(p + d). It states thatfor p > 2and ¢ € C%(Br(x))
for some R > 0 and such that Vo (x) # 0, we have the following asymptotic expansion for
the normalized p-Laplacian:

M, lp1(x¥) — o(x) = r*Alp() +00?) as r — 0% (3.1

Additionally, we recall that the following asymptotic expansion for the modulus of the gra-
dient holds:

sup ¢ —(x) =r Vo) +o(r) as r— 0", 3.2)
By (x)

We also introduce the following assumption that can be seen as a weakened version of (M-m):

Letm, M : Ry — R4 be non-decreasing and non-increasing functions respectively, and such

« (Hr)
that m(e) — ot, M(g) - 400, em(e) 2 — 0T and 82M(5)1_°‘ -0t as ¢ > o0t.
Remark 3.1 1t is standard to check that, if (M-m) holds, then (H7) holds.
Finally, we recall the definitions of Aj and A, given in Section 2.1,
Aflpl(x) == inf a sup g+ (1—a)M__¢lel(x) (3.3)
celm@).M@E1 | B, 1o )
and
A [pl(x) = sup o inf o+ —-—a)M - [ol(x) ¢ - (3.4)
ce[m(e),M(e)] B i—a(x) ec

Let us start by proving that (3.3) and (3.4) are well defined under very mild assumptions.
This will actually prove a more general version of Theorem 2.1((a)).

Lemma3.2 Letrd € N, p > 2, € (0,1), x € R? and ¢ : Bgy(x) — R be a bounded
Lebesgue function. Assume (Hr ). There exists € € (0, go) such that, for all ¢ € (0, %), the
quantities (3.3) and (3.4) are well defined.

Proof Since ¢ € [m(g), M (¢)], then, for ¢ > 0 small enough, we have that

Byci-o(x) C BezM(a)'*a (x) C Bgy(x) and Byscf%(x) CcCB (x) C Bgy(x),

me)”"2

where the last inclusions follow from assumption (Hz). Since the function ¢ is bounded in
Bg,, then all the inf and sup involved in (3.3) and (3.4) are well-defined. Finally, since ¢ is
additionally a Lebesgue function, then the integrals in (3.3) and (3.4) are also well-defined.

O

We are now ready prove Theorem 2.1((b)). We restate it here for convenience.
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Proposition3.3 Letd € N, p > 2,9 € (0,1), x € RY, and ¢ € C*(Bg,(x)) such that
Vo(x) # 0 and App(x) # 0. Assume (Ht) and define, for ¢ < &y small enough, the
average

Aelpl(x) == {Aj[(p](x) %f App(x) =0,
A lelx) if App(x) <0.
Then,
Aclp](0) = ¢ () + SZJP(ApQD(X)) +o0(%) as ¢ — 0. (3.5)
Proof Step 1: Letus beginby assuming that A ,@(x) > 0.Inthis case, A [¢](x) = Al [p](x)
and Jp (Bpe()) = (Ap‘p(x))p T = |Vo)|*(Alp(x))!~¢. Note also that [Ve(x)| > 0

and ANw(x) > 0. Then, by (3.1) and (3.2), we have that
Af[p](x) — p(x)

82
(
B 25111206) e —e[p](x) — (p(x))

= inf +(1—a) M .
celm(e),M(e)] &

2 —a
— it a<c1“|w<x>|+ ) +a-o (o ANy + 20 |

CEIm(S) M(e)]
21—« o
we <|V<p(x>|+¥)+(1—a>c—“( No(x) + (CC ))}

—o

= inf
celm(e),M(e)]

Now let us fix § > 0 small enough such that |Vg(x)] — 6 > 0 and AN<p(x) —§ > 0.By(Hr)

o(sco‘
cl—a

0(5 ()
C—LY

we can also choose & small enough in such a way that

< § and

all ¢ € [m(e), M(e)] and all & < &. Thus, by (A.1), the above identity imphes

> inf [ac! ™ (Vo) =) + (1 - )™ (AN - ) |

< § for

1-a
= (Vo) -9 (ANex) )

= Vel (ANg)  +os(D).

Since § > 0 was arbitrary, we have proved one of the inequalities of identity (3.5). To prove
the reverse inequality, we proceed in a similar way to obtain

Af[p](x) — ¢(x) . I—« —a [ AN
s s N [ozc (Vo) +8) + (1 — a)e (Apgo(x) n 5) }

We can now use Lemma A.2 together with (Hr) to get
A+ — 11—«
AL~ (199001 + 0 (a¥ot0) +9)
e
+a (Vo] + 9 m@)'™ + (1 - ) (ANp(x) +8) M(e) ™

I—«a
=1Vp@)I* (A%p() " +o05(1) + 0. (D).
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The arbitrariness of § > 0 completes the proof of the remaining inequality in (3.5). With
this, we have completed the proof when A ,¢(x) > 0.
Step 2: Let us assume now that A ,¢(x) < 0. We define » = —¢ and note that

Ap¥r(x) = —A,0(x) > 0.
Thus, we can apply the previous result to get
AT W) = ¥ () + 2T, (A9 (1) + o(e?).
Let us rewrite the above identity in terms of ¢. On one hand,
Jp(Apl[f(x)) = Jp(_Ap(/)(x)) = _Jp(Apgo(x))-
On the other hand

ATV = Af[—g]() = sup {—<P}+(1—06)Mgcg[—<ﬂ](x)I

inf o
celm(e),M(¢e)] Boi—a(x)

inf ¢ —(1-)M, g mm}

inf o i
ce[m(e), M (e)] B 1—a (x)

~  sup {a inf <ﬂ+(1—ot)/\/l£cg[(p](X)}=—Ag_[<p](X),

celm@) M@ | Bet-a @
that is,
—AZ[9](x) = —@(x) — 2, (A 9 (x)) + o(e?),
which is precisely what we wanted to prove. O

3.2 Asymptotic expansions with quantitative error estimates for C3 functions

We rely now on the following quantitative version of Theorem 1.1 that can be found in
Exercise 3.7 in [36].

Lemma34 Letd € N, p > 2, x € R?, and S C3(BR(x))f0r some R > 0, such that
Vo(x) # 0. Then, there exists R small enough such that for all r € (0, R), we have that
M, lpl(x) — o(x) = r* AN () + r*Ei (. 1),
with 5 5
D% () )r
IVox)| ’

where K is a positive constant depending only on p and d.

|Ei(p. 1| < K (||D3<p||mow§<x>> -+

We will also use the following quantitative estimate for the approximation of the modulus
of the gradient.

Lemma3.5 Letd e N, R > Oand ¢ € C3(Br(x)). Then, for all r € (0, R/2), we have that

sup ¢ — @(x) =r|Vox)| +rEx(p,r)
By (x)

with
|E2(¢. )| < K[ D*@ll (B )"

where K is a positive constant depending only on p and d.
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The proof of the above result is standard and we omit it. We are now ready to prove
Theorem 2.1(c), that we restate here for convenience.

Proposition3.6 Lerd e N, p > 2, ¢9 € (0,1), x € RY, and NS C3(B£0 (x)) such that
Vo(x) # 0. Assume (M-m) and define, for ¢ < gy small enough, the average
Aflpl(x) if App(x) =0,
Adlglr) =17 ° o
A [ol(x) if App(x) <O0.

Then, there exists € small enough such that for all ¢ € (0, €), we have that

Ael(x) — o(x) = 2T, (App(x)) + 2 E(g, ),

with

2(p=2)

|E(¢, &) <K1|1D*@lloo(Bex))e 7

|D?(x)|
[V (x)|

where K1 and K> are positive constants depending only on p and d.

2
+ K> <||V¢||L°°(Bg(x)) + D@l Lo By + ) g4, (3.6)

Proof We prove only the case A ,¢(x) > 0 since the case A ,¢(x) < 0 follows by replacing
¢ by —¢ as in the proof of Proposition 3.3. We observe first that, since Vo (x) # 0, then
App(x) =|Vo(x)|P~ 2AN <p(x) with AN <p(x) > 0. We can use now Lemma A.2 to get

Vo) |* (AN ()~

= inf e Vo) + (1 — ) ANp(x)} + E3(g, €),
ce[m(e),M(¢)]

Jp(App(x))

where E3(¢, €) can be bounded using the choice m(g) = 8ﬁ and M(¢e) = ‘»37zi
(M-m) in the following way:

given by

|E3(@, )]

20— 2p-2)
< |Vo@)le 2 + AN@(JC)«S2 = < ||V</?||L°O(Bp(x))€3” T+ D0l L (BxpE 7

We use now Lemma 3.4 and Lemma 3.5 to obtain,

. SUP( )w —¢x)

1 2l—a (X

A,p(x))r—T = inf acl T | = — Ex(p, '™
(App(x) c@[m(s),M(s)]{ SRE 2(g. 62

_ M, ¢ lpl(x) — p(x) L
+1—o)™ < — Ei(p,8c7?) ’+E3(<p,8),

g2¢c«
that is,
2(Ap<ﬂ(X))” '= inf {06 sup g+ (I —a)M__«[pl(x)
ce[m(s) M(e)] B 21— o (%)
where
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Eg@. o) < sup  {ac'¥|Ex(p, 20 + (1 — a)e | E (@, ec” 7))
ce[m(e),M(e)]

Vo)l

ID*p@)P\ 3 }
— lec 2
ce[m(e),M(¢e)]

=C sup {HD2WI\LOC(Bg(x))82€2(17a) + <|D3(P|L°C(Bg(x)) +

_ |D2p(x)[? 3
= C(lDzW“”(Bg(mﬁzM(S)za + <|D3¢'L°°<Bg<x>> M7 A *

2(p-2)

=C = ID*o(0)1*\ 2,
ID%¢l oo gecine P+ [ 1D 0l ooy + ——— | €377 ),
( Lo(Bg(x)) L®(Bz(x)) Vo)

where C is a positive constant depending only on p and d. This concludes the proof. O

3.3 Asymptotic mean value characterization of viscosity solutions

The first goal of this section is to prove the characterization of smooth sub and supersolutions
given by Theorem 2.3. We only prove it in the case f(x) > 0 since the result for f(x) <0
follows by replacing f by — f and ¢ by —¢ as in the proof of Proposition 3.3. Again, we
restate the result here for convenience.

Proposition3.7 Letrd € N, p > 2, x € RY, ¢ € C3(Bg(x)) for some R > 0, and f €
C(Bgr(x)) such that f(x) > 0. Additionally, assume that both Vo (x) # 0 and A p@(x) # 0
if f(x) = 0. Assume also that ¢ > 0 and that (M-m) holds.

Then,
App(x) < f(x) 3.7)
(resp. App(x) > f(x)) (3.8)
if and only if
AFlel(x) < @(x) + &2 J,(f(x) +o(e?) as & — 0F (3.9)
(resp. AL[91(x) = 9(x) + &7 J,(f (1)) + 0(s?) as & — 0). (3.10)

Proof First, let us note that if A,¢(x) > 0 (and thus, Vo(x) # 0), then the equivalence
follows directly from Proposition 3.3. From now, let us assume that A ,¢(x) < 0.

Case 1: Let us prove the equivalence (3.7) <= (3.9).
Step 1: Proof of (3.7) = (3.9). On one hand, if Vg (x) = 0, we have

At —

M < inf {acl_O‘S +— a)c_“K] — 89K 40, (1).
& ce[m(e),M(e)]

Note that (3.9) follows since § > 0 is arbitrary small and f(x) > 0. On the other hand, if

Vo(x) # 0, then Al;jga(x) is well defined and Aggo(x) < Osince A ,p(x) < 0. Consequently,

+
AL —o0) [ac! =K + (1 —@)c75} = k8"~ + 0.1,
e c€lm(e),M(e)]
and (3.9) follows.
Step 2: Proof of (3.9) = (3.7). There is actually nothing to prove here since we are
assuming that A ,¢(x) < 0, so we trivially have A ,¢(x) < f(x) since f(x) > 0.
Case 2: Let us prove the equivalence (3.8) <= (3.10).
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Step 1: Proof of (3.8) — (3.10).If f(x) > 0, then, by (3.8), A,@(x) > f(x) > 0, which
is a contradiction with the fact that we only need to check the case A ,¢(x) < 0. On the other
hand, if f(x) = 0, then, by assumption, we have that A ,¢(x) # 0, and thus, A ,@(x) < 0.
This is a contradiction with (3.8), and the proof is completed.

Step 2: Proof of (3.10) — (3.8). We are already assuming that A ,¢(x) < 0. Let us
assume first, by contradiction, that A,¢(x) < 0 (and thus Vg(x) # 0 and AN (p(x) < 0).
Then,

AT [91(x) — p(x)

o2
sup @ — @(x)
) B2, 1-a () M _a[p]l(x) — @(x)
= inf o — + (1 —a) £c
celm(e), M(e)] g2 g2

21—« —a
= inf {ac (|V¢’(X)|+M>+(l—a)c a<A§¢<x>+"(“ ))}

celm(e), M(e)] 20—

H l—a —u N
= it a1V + (1 - e (aNow)2) |

< am(©)! ™ 2 VgD + (1 - m(e) ™ (ANp(x)/2)

< —1.
where the last inequality follows from the fact thatm(¢) — 0T as & — 01 and Al;fgo(x) < 0.
This is clearly a contradiction with (3.10) since f(x) > 0. Thus, we must have A ,¢(x) = 0.

Let us assume now, by contradiction, that Vg (x) = 0. Then, by assumption, we have that
f(x) > 0, which implies that

+ _
0 < J,(f(x)) < W +0:(1)

< inf {acl—“a 41— a)c—“K} = 89K 4 o (1).
celmie). M(e)]

From here, we reach a contradiction by letting ¢ — 07 and using the arbitrariness of § > 0.
At this point, we only need to check the case Vg (x) # 0 and AI; ¢(x) = 0. In this case, we
can use the quantitative asymptotic expansion estimate given in Proposition 3.6, that works
also in the case when A ,@(x) = 0 with Vo(x) # 0, to prove the desired result. ]

Let us now comment on the proof of the mean value characterization of viscosity solutions
given by Corollary 2.4.

Corollary 3.8 (Asymptotic mean value property) Letd € N, p > 2, @ C R? be an open set,
and f € C(2). Assume also that ¢ > 0 and that (M-m) holds. Let A;[¢; f] be defined by
either Ag[@; f1 or A.l@; f1. Then, u is a viscosity solution to

Apu(x) = f(x) for x € Q,
if and only u is a viscosity solution to

u(x) = Aglus f1(x) — 2J,(f(x)) +o(e?) for x € Q, as e— 0.

Proof The proof follows from the previous result, Proposition 3.7, using the definitions of
solution to both the PDE and the mean value property stated in the Appendix B. In fact, from
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Proposition 3.7, we have that u is a viscosity supersolution to the PDE A ,u(x) = f(x) in
the sense of Definition B.1 (every test function that touches u from below verifies A ,u(x) <
f(x), notice that we restrict to test functions with non-vanishing gradient at points where
f(x) = 0)if and only if it is a viscosity supersolution to the mean value formula in the sense
of Definition B.3. The same holds for subsolutions proving the desired characterization of
viscosity solutions. O

4 Dynamic programming principles for the p-Laplacian

The aim of this section is to prove Theorem 2.6. Let us recall the framework. We consider
the boundary value problem

{us(x) = Aclue; 1) — 2J,(f(x)), if x e Qd OPP)
ug(x) = g(x), if xeRY\Q,

with
Af[ug](x) if f(x) =0,

Aclue; f1(x) == {Ag[us](x) if f(x) <0.

Remark 4.1 We will only prove Theorem 2.6 with A.[u.; f] as given above. The proof for

Afuel(o) if f(x) >0,

Aelug; f1(x) == [Ag_[us](x) it f(x) <0,

follows in a similar way.

4.1 Existence and uniqueness and properties of solutions

We first prove a comparison principle that, in particular, implies uniqueness of solutions.

Lemma4.2 Letd € N, p > 2, ¢ € (0,1), f, fi, f» € C(Q) and g1, g2 € Co(RY \ Q).
Assume (Hr ). Consider two bounded Lebesgue functions i, u: R? — R such that

u(x) > Al f1(x) — 2J,(fix)), if xe€Q,
u(x) = g1(x), if xeRY\Q,
and

u(x) < Agfus f1(x) — eI, (o(x), if x €,
u(x) < g2(x), if xeR\Q.

If fi < frand g1 > go, thenw > u in RY. In particular, there exists at most one bounded
Lebesgue function u satisfying (DPP).

Proof Sinceu > uin R4 \ 2, we only need to show that 7 > u in Q2. Assume by contradiction
that u(x) < u(x) for some x € 2, and let xg € 2 and S > 0 be such that

S = u(xo) — u(xo) = sup {u(x) —u(x)}.

xeR4
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Define v = u — S, so that v(xg) = #(xg) and v < 7 in R?. Moreover,
vx) =ux)—S§
< Aelu; f1(x) — S — 2 J,(f2(x))
= Ac[u—S; f1(x) — T, (fa(x))
= Ac[v; £1(x) — 2T, (fo(x)),
that is,
V() < Ac[v; F10) — 20, (H(x)), if x €,
v(x) < golx) =S, if xeRY\Q.
In particular, we have that
0 = v(x0) — u(xp)
< Aclv; f1(x0) — Aeli; f1(x0) — &2 (I, (f2(x0)) — Jp(f1(x0)))
< Aglw; fl(xo) — Aelu; f1(x0).

If f(x0) > 0, we have, from the above identity

0 <A [wl(xo) — A [l (x0)

= inf a sup v+ (1—-—a)M _«[v](xo)
celm(e),M(e)] 3;251—01 (x0) ec 2

inf a sup  u+(1—a)M _alul(xg)
ce[m(e),M(e)] B 1o (o) ec 2
e<c

< sup la ( sup  v—  sup u) +(1 - (/\/l _aul(xg) =M _a [ﬁ](xo))
ec 2 ec 2

celm(e). M(e)] Bai-ax0)  B1-a(x0)

<(-a)y1-p5) sup 7[ (v(y) —u(y))dy
celm(e),M(e)] | /B -g (x0)

_(-a0-p

~|B
| ym(g)_%(XO)l B

W(y) —u(y)dy.
_a (xp)
yeM(e) 2

This implies that v = u on B, (x() for some n > 0 that depends only on . A similar argument
follows if f(xg) < 0. Repeating this process iteratively at new contact points, we get that
v(x) = u(x) for some x € R¢ \ €, and thus, we have that

u(x) =v(x) = gx) =S <ulx) - S,

which is a contradiction since S > 0.
Uniqueness of solutions of (DPP) follows by taking f1 = f> = f and g1 = g». O

Before proceeding to prove existence of solutions, we need to ensure the existence of a
subsolution and a supersolution.
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13 Page22of44 F.del Teso, J. D. Rossi

Lemma43 Letd e Np>2e€(0,1), fe C(Q) andg € Cp(RY\ Q). Assume (Hr).
Then there exist bounded Lebesgue functions u and u such that

u(x) < Aelu; f1(x) —2J,(f(x) if x € Q,
!u(x) <gx) if xeR\Q, @D
and
W(x) > Acli; f1(x) — 2J,(f(x) if x €,
{M(X) <gx) if xeR\Q. “2

Proof First let us observe, that given any function u, we have

Aelus f1(x) > inf o inf u+(d-—o)M_ _eful(x);.
celm(e),M@)] | Bau—a®) ec 2

Since €2 is a bounded set, we can choose R > 0 large enough such that 2 C Bg(0) and

em(e)” 2 J2pFd)

Given two generic constants L, T > 0, to be chosen later, and using the convention x =
(x1,...,xq), let us define

P if x € Br(0),
u(x) = , 4
— ”g”LOO(Rd\Q) if x GR \BR(O),
which is clearly a bounded Lebesgue function. Note that, in Bg(0), we have that u and all

its derivatives are strictly increasing functions in its first variable x;. More precisely, for all
n € Nand all x € Bg(0), we have

Ay, u(x) = L'el > 0.
Moreover, for every x € 2, we have

3 21— (SQCI—OZ)Z 2 21— L
5 lnf( )z—z(x) = —e"c "0 ulx) + ————0 u(§) > —e“c “Le™,
2cl—a X

2 .1—

where £ € (x] — ¢ ¢ x1). In a similar way,

1
— inf w4+ - sup u—2u(x)> sch‘xafl u(x) = e2c L%,
2 B 4@ 25 4@
ec yec 2

and

][ u(y)dy —u(x) > 2 KqL?e",
B _« (x)
yec

where K is a positive constant depending only on the dimension. Thus, there exists a constant
K4, depending only on the dimension, such that

M, g lul() —u@) = e?c™ KgL?eH,
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We are now ready to show that u satisfies (4.1) for a suitable choice of the constants L
and T'. By direct computations,

Aelu; f1(x) —u(x)
8*fﬁ ==~ Jp(f@)
e
> inf M + (1 - )Mgci% [u]() —u() — 17l 17]—1
= cetmerme1 | e2 * 2 Lo(@)

1

ba I-« ~a (.12 =T

> e inf [ac L)+ (1 —a) (KL)}— ]
- celm(e), M(e)] (=L) +( ) d If 1 Lo ()

1
> eLxl (—aM(S)liaL + (1 _ Ol)M(g)iaKsz — ||f||£;}(s2)>
>0

where the last estimate follows by taking L big enough, since the positive term depends
quadratically on L while the negative ones depend sub-quadratically on L. Thus, for all
x € 2, we have that

u(x) < Aelu; f1(x) — 2J,(f (x)),

and this holds independently on the choice of T. Finally, we can choose T large enough such
that

u(x) < —ligllL=ma\e)

for all x € Bg(0). This implies that u < g in R? \ €, which concludes the proof of the fact
that u satisfies (4.1).
To prove the existence of u satisfying (4.2) it is enough to take # = —u and observe that

Aelu; f1(x) < sup o sup u+{d-—a)M _aful(x)y.
cetm(e).M@)] | B,21-a () &

[}

We are now ready to establish existence of solutions of the dynamic programming principle
(DPP).

Lemma4.4 Letd €N, p>2,6€(0,1), feC(Q)andg € Cp (R4 \ ). Assume (Hr).
Then there exists a unique bounded Lebesgue measurable function u. satisfying (DPP).

Proof Uniqueness is already established. Let us prove existence. By Lemma 4.3, we can find
up to be a bounded Lebesgue measurable function such that

uo(x) < Aelug; F1(x) — 2 J,(f(x)) if x €,
up(x) < g(x) if xeRI\Q,
and define {uy }xen by recursion as
Aclug—1; f1(x) — 2 J,(f(x) if x e,
up(x) = _ J
g(x) if xeRY\ Q.

A comment concerning measurability of the functions uy is needed here. In fact, Lebesgue
measurability follows from Proposition 8.4.4. in [17]. It states that when (X, F) is a mea-
surable space, Y is a Polish space, and C is a subset of X x Y that belongs to the product
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o —algebra F x B(Y) (here B(Y) denotes the Borel o —algebra in Y), then the projection of
C on X given by

Mx(C)={xeX:(x,y)eC, forsomey e Y},

is universally measurable with respect to (X, F).

We can use this result as follows: First, let X = {x € Q: f(x) > 0} (equipped with the
Lebesgue o —algebra £) and take v : R > R a bounded Lebesgue measurable function.
We claim that the function g defined by

gx,c)i=a sup v+(1-— a)/\/lgc,% [v](x)

B 1—a (x)

is measurable in X x [m, M] with respect to £ x B([m, M]) and bounded. Note that mea-
surability of g(x, ¢) follows from measurability of the following functions,

gilx,c)=  sup  w(y),
YEB2 1o (x)
gx,c)=  sup  v(y),
yeB  _a (x)
yec 2

gx,c) = inf  w(y),
yEB a

ga(x. 0) =][ v(y) dy.
B -g (x)
yec

where ¢ and y are positive and fixed constants. The measurability of g;, g» and g3 follows
similarly, so we only include some details for g; and g4.

Let us first prove that g; is measurable with respect to £ x B([m, M]). We will show that,
for all r € R, the set

Gr = (g1) ' (=00, 1]) = {(x,¢) € X x [m, M]: g1(x,¢) < 1}
is a Borel set in X x [m, M]. To this end, let us consider the set
Vs = v_l((t, ) = {y eR?: v(y) > t}.

If V;, = @, we have that v < 7 in RY and then G, = X x [m, M], which is measurable. Now,
when V; # (J, we note that

g1lx,c) <t <

sup v(y) <t = Bou«(X)NV, =0 < dist(x, V) > &2
yeBSZL.lfo((x)

Thus, we have that
G = {(x,0) € X x [m, M] : dist(x, V,) — e*c' ™ > 0}.
To end the argument, let us note that the function D : X x [m, M] — R given by

D(x, c) = dist(x, V) — 2!
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is continuous since

D(x,¢) — D(X, E)‘ — |inf |x — y| — inf [T — y| — 2!~ 4 £26! @
yeV; YEV:

-«

IA

sup [|x = y| = [F = yl| +e2[c! ™ -7
yeV;

lx —X| + &2lc — ¢ 2.

IA

Thus, as we have that G, = D~1([0, 00)), we get that G; is a closed set (and in particular a
Borel set). This completes the proof of the fact that g is measurable.

The fact that g» and g3 are measurable follows using similar arguments.

Let us now prove that g4 is also measurable. We start by noting that the indicator function

x,c,y)—=>1p
yec 2

is measurable in X x [m, M] x R? with respect to £ x B([m, M]) x L(RY) since the function

(x,¢,y) > |x — y| —yec™?

is continuous. Thus,
(x,c,y) = v(y)lp ,%m(y)
yec

is also measurable in X x [m, M] x R? with respect to £ x B([m, M]) x L(R?). This,
together with the fact that v is bounded, implies that

(x,C)r—>/ v(y)dyz/ v(W1lp 4w dy
B ,%(x) R4 yee 2
yec

is measurable in X x [m, M] with respect to £ x B([m, M]). Finally, we conclude that g4 is
measurable in X x [m, M] with respect £ x B([m, M]) since the function

-1
cH |By£c_%|

is continuous in [m, M].
Now, we can use the previously mentioned proposition to obtain that

w(x) = inf X, C
(x) CE[M’M]g( )

is Lebesgue measurable in X: Indeed, for all # € R, we have that
fxeX:wk) <t}
={xeX:g(x,c) <t, forsome c € [m, M]}
=Ix({(x,c) € X x [m, M] : g(x,c) <t})

is Lebesgue measurable in X. This shows that Aj‘[v](x) is Lebesgue measurable in {x € Q :

Sf(x) > 0}
In a similar way we can show that A [v](x) is Lebesgue measurable in {x € Q : f(x) <
0}. Then we conclude that

Aelug—1: f1(x) — 2T, (f(x) if x e Q,
ug(x) = . ;
g(x) if xeR\Q,
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is Lebesgue measurable if u;_; is Lebesgue measurable (since f, g and J,, are continuous
functions).

Step 1: Let us prove that, for every x € R?, the sequence {u(x)}ren is a nondecreasing
sequence in k. Clearly, ug < uj in RY. Assume, using an inductive argument, that uy_1 < uy
in R?. Then, on one hand, if x € R? \ €, we have

up1(x) = g(x) = ug(x).

On the other hand, if x € €2, we can use the monotonicity of .4, together with the inductive
hypothesis, to get

w1 () = Aelug; F100) = 20, (f () = Aclug—1; F1) = €20, (f () = ug (x).
Step 2: We prove now that for all k € N we have that
up(x) < Aelugs f1(x) — 2J,(f(x)) if x € Q,
:uk(x) = g(x) if xeRY\ Q.
By definition we have that u; = g in R? \ Q. Moreover, by Step 1, for every x € Q2 we have

that
up(x) = Aeug—1; f1(x) — e*J,(f () < Aelug; f1(x) — e2J,(f(x)).

Step 3: By Lemma 4.3, there exists u such that
W(x) > Aslit; f1(x) — 2 J,(f(x) if x e,
(x) > g(x) if xeRY\Q.

We then have, by the comparison principle stated in Lemma 4.2, that u; <  in R?. This
implies, by monotonicity of the sequence uy, that there exists # bounded Lebesgue such that

up — u as k — +oo pointwise in RY.

Step 4: We will show now that uy — u as k — +o0 uniformly in R¢. We follow ideas from
[36]. Note that u = u; = g in R? \ Q for all k € N, so we only need to ensure uniform
convergence in 2. First, given u,,, u, with m > n, we have the following estimate for all
x € Q:

410 = 1 (0] = [ ALt £16) = Al F100)
= supoosup fun () = )+ (1= @B sup Jit () = ()

celm(e),M(e)] * xeRd xeRd
1
FU =1 =)l 1o
yec 2
Ca,p
< nsup |up(x) —u,(x)| + llty — un“Ll(Q)
xeRd |B£M(s)_%|
Ca,p

<nsup |u(x) —u,(x)| +

flu — un”L‘(Q)s
| g |
xeRr? eM(e)" 2

where n = @ + (1 — @) < 1 and we have used in the last step that u; is a nondecreasing
sequence. Passing to the limit as m — 400 in the above estimate, we get

Ca,p
[ (x) — up1(x)] <1 sup |u(x) —u,(x)| +

|l — un”Ll(Q)
| g |
xeRd eM(e)” 2
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which implies

Ca,p
sup [u(x) —uyp1(x)| < n sup Ju(x) —u, (x)| +

d d | -9 |
xeR xeR SM(S) 2

Let
Ay = sup |u(x) — up41(x)]|.
xeRd
Passing to the limit as n — o0 in the above estimate, and using the Dominated Convergence
Theorem (or the Monotone Convergence Theorem),

lim A,= lim A, <n lim A,,
n—-+o00 n—-+o0 n——+o0

which implies that
lim A, =0,

n——+00

and completes the proof.
Step 5: Finally, we show that u is a solution of (DPP). Clearly, u = g in R4\ Q. Moreover,
it holds that

u(x) = kljrfoo ug(x)
= Jlim Acfu; £100 = 20, (f ()
= Al lim w13 £100 = 20, (£ ()

= Aglu; f1(x) — 2T, (f(x)).

where we have used the uniform convergence of Step 4 to interchange the limit and the
average A;. The proof is completed. O

Let us finally prove that the solutions of (DPP) are uniformly bounded independently of
& > 0. We also find boundary estimates.

Lemma4.5 Letd e Np > 2, ¢ € (0,1), 2 C R be an open bounded set satisfying the
uniform exterior ball condition (Ag), f € C(Q) and g € Cp (R4 \ Q). Assume (Hr ). Let u,
be the solution to (DPP). Then, there exist &g > 0 and T > 0 such that for all € € (0, g9) we
have that

luellpooqray < T,

where T is a positive constant depending on p, 2, f and g (but not on ¢€).
Moreover; for all xo € 0%, it holds that

limsup wuy(y) < g(xo), liminf u.(y) > g(xo).
e—>0,y—>x0 e—>0,y—>xp

Proof Step 1: Let us first construct a smooth barrier for the Poisson problem (2.3). It is
standard to check that the function

W(x) = |x|™*
with ¢ = Lﬂf is radially decreasing and A, W (x) = Cy,,|x|~@FD@=D=1 for some
positive constant Cy ,. Let us now take a point xo € d€2. By the uniform exterior ball

condition, there exist R > 0 and zp € R? \ Q such that Br(zg) N Q = {x0}. Now fix
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a parameter 7 > 0 and a constant K > 0 to be chosen later, and consider the following
function

W) = K(lx —zol™ — R™%) + g(x0) — .
First, let us note that, for all x € €2, we have that
ApW(x) = KP'ApW(x —z0) = KP7'Cq , RTTDP=DTT
where R is such that 2 C B #(20). Thus, we can choose K large enough in such a way that
ApW(x) = || flliLeo) + 1
for all x € . On the other hand, if x € Q@ c R¢ \ Br(z0), we have that
W(x) < g(xo) —n.
Thus, there exists r = r(g, n) > 0 such that

W(x) < g(x) — g forall x € B, (xp) N 3S2.
Again, we can choose K large enough such that
Wx) <gkx)— g forall x € 9\ (By(x9) N 9),

since |x — x| — R~ < Oforall x € 9Q\ (B,(x0) N 3) C RY\ Br(zo). Summarizing,
we have obtained a function W such that

ApW(x) = | flipe +1 if x €8,
W(x) <gkx)—n/2 if x € 909Q2.
Moreover, W is smooth and has a nonvanishing gradient in a neighborhood of <.

Step 2: We will show now that W is a uniform-in-¢ barrier for (DPP). On one hand, if
f(x) >0, and since A, W > 0 in €2, we can use the quantitative estimate given in (3.6) to
get
A [ W5 f1(x) — W(x)

g2
_ AW — W)
= =

= Jp(ApE) +o0g(1) > Jp(||f||L°°(Q) + 1) +o.(1) > Jp(f(x))»
where we have used that o, (1) is uniform in 2. On the other hand, for all f(x) < 0, we have

that A.[W; f1(x) = A7 [W](x). In this case, we note that

Ao -ww o U e ww
3 celm(e),M(e)] | €7 \Bg2cl—a )
1
(- (Mg 1Wieo) —Mx))}
(826‘170)

2 .—a

[ o(e~c

— sup acl_a — |Vw(x)} + o i—a + (1 - Ot)c‘_a AII\)IE(X) + (2 o )
celm(e),M(e)] e e

= swp e (2@ + 1 —wc (alww)2))
celm(e), M(©)]

= am(@)' ™ (2| VW) + (1 — )~ (AN W)/2)

= 0> Jp(f(x).
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Thus, by the comparison principle given in Lemma 4.2, we have that u, > W. We conclude
that u, is uniformly bounded from below.

In a similar way, we can check that u, is uniformly bounded from above.

Step 3: Given xg € 92, we have

liminf w.(y) = liminf W(y) = W(xo) = g(xo) — 1.
) —> X

li
e—0, y—=>xo e—0,y

Using an analogous argument to the one used to find the lower bound, we can get that

limsup ug(y) < g(xo) +n.

e—0, y—>xo

The conclusion follows by the arbitrariness of 7. O

4.2 Convergenceas £ — 0%

Let us establish, for convenience, the notation

t — Aele; f1x)
82

r—g(x) if xeRY\Q,

S(e, x,t,9) = +Jp(f(x) if xeQ,

so that problem (DPP) can be equivalently formulated as
S(e, x,us(x),us) =0 for x e RY.

First, we observe the following monotonicity and shifting invariance property on S, that
follows directly from the definition.

Lemma 4.6 (a) Lett € R and ¢, ¥ be two bounded Lebesgue functions such that ¢ < v in
RY. Then
S(e, x,t,¢) > S(e, x,1,9).

(b) Lett,&,n € R, and ¢ be a bounded Lebesgue function in RY. Then, for all x € S, we
have that n
S, x,t+&§¢+&+n) =S x,1,¢) — ok

Proof (Proof of convergence of solutions to the DPP as ¢ — 0) Let us define

u(x) = limsup ug(y), and u(x)= liminf u.(y).
e—0,y—>x e—0,y—>x

Note that, by definition, it holds that
u(x) < u(x).

Now, if we can show that u (resp. u) is a viscosity subsolution (resp. supersolution) of the
Poisson problem (2.3), then, by the comparison principle for (2.3), we get that u > u. And
thus, we conclude

ug(x) = u(x) = u(x) = u(x)

as & — 0 uniformly in Q.
Step 1: Let us first show that u is a viscosity subsolution at points where f(xg) > 0. We
note first that u is a bounded upper semicontinuous function. Take xo € €2 and a function
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¢ € Cy°(Br(x0)) such that ¢(xo) = u(xo) and ¢(x) > u(x) for all x € Q. Our goal is to
check that

App(xo) = f(xp). 4.3)

It is standard to check that there exists a sequence (&,,, y,) — (0, xp) asn — +oo in such a
way that

_1
g, (x) — @(x) <ug, (yn) —@(yn) +e e forall x € Br(xp).

Now let &, := ug, (ye,) — ¢(yn). By the properties of the DPP, we get that

0= S(en, yn, ue(yn), ue)
= S(&n, Yn, P(Yn) + &n, ue)

_ 1
> SEns Y, ) +én, 0 +8 +e o)

&n

e
> S(Sns Yn» <P(yn), ‘P) - 872’

n
that is,

1

e én

S(Sn, y}’h ‘P()’n)» ‘p) S 82 . (44)

n

Case 1: Assume A ,¢(xp) > 0. We note first that, if f(xo) = 0, then A ,¢(x0) > f(x0)
trivially. On the other hand, if f(xg) > O, then, there exist p > 0 and N > 0 such that
fOn) >0, A,0(0), IVo(yu)l > p > 0and y, € Qforalln > N. Then,

©(yn) — Aan [o; f1(m)
&

n _A:[] n
_ ©(yn) ot <p(y)+Jp(f(yn))
£

n

SEns Yn> ©(Yu)s 9) + Jp(f(yn))

= _Jp(Ap(P()’n)) + 0g, (1) + Jp(f(yn)),

where o, (1) isuniformin y, by the quantitative estimate given in Proposition 3.6. Combining
the above identity with (4.5), we get

1

—JIp(Ap@(yn)) + 06, (1) + JP(f(y”)) = 68%

n
Sending n — +o00 we get that A ,@(xo) > f(xo), that is what we wanted to prove.

Case 2: Assume now, by contradiction, that A ,¢(xo) < 0. Then, there exist p > 0 and
N > 0 such that [Vo(y,)| > p > 0, All\fgo(yn) < —pandy, € Qforalln > N. Assume
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that there exists a subsequence Yn; —> X0 as j + oo such that f(y,;) > 0. Then,

- S(Snjv Ynj> V’(}’n,-)a ®)
3 A, (93 F1Gn;) — 9 (Gny)

o2 = Jp(f (n;))
nj
Aatj [@](Ynj) - W(ynj)
- o2 = Jp(f(n;))
nj
1 I—a _ —a AN
< ce{m(enljg.fM(snj)J {ac (IVon)l +8) + (1 — )™ (A, 0(m;) + 3)]
. f 1—a 2 V - 1 _ —a 2
= ctnte Ny o' @1¥p 0D + (1 = e (=p/2)]

< am(en) " QIVp () + (1 — 0)m(en,) " (~p/2)

< -1,

where the last inequality hold for ¢, ; small enough. This is clearly a contradiction with (4.4).
Note that we have strongly used the quantitative estimates of Proposition 3.6 that are valid
away from points where the gradient vanishes. Thus, we must necessary have that, for N > N
big enough, the sequence yj, is such that f(y,) < 0. In this case, we can use Proposition 3.6
to get

n) — Ag 5 n
S(en. Yo ). @) = LN Al JIOW) iy

e
( n) _A;[ ]( n)
= e ()
= —Jp(App () + 06, (1) + Ty (F ().

This estimate, together with (4.4), yields

_1
= =Ip(Bpp ) + 06, (1) + Ty (F ).

n

thatis, A,@(xp) > f(x0) > 0, which is a contradiction with the assumption A ,¢(xp) < 0.

Case 3: Assume by contradiction that A ,¢(xg) = 0 and Vg(xg) = 0. By definition of
viscosity solution of the p-Laplace Poisson problem (see Appendix B), we only need to test
with this kind of test function at points where f(x) > 0. Then, there exist p > Oand N > 0
such that f(y,) > p > Oforall n > N. Thus,

~SCn ympOn)9) = inffac! (Voo +8) + (1 = @)™ K | = Jp(f ()
celm(en), M (en)]

< (Vo) + &K'~ = Jp(0).
From here, we can reach again a contradiction with (4.4) by letting n — +o0.
Case 4: Assume that A ,¢(xg) = 0 and V(xg) # 0. On one hand, if f(xo) = 0, we
trivially have A,@(x9) = 0 = f(x0). On the other hand, assume by contradiction that

f(x0) > 0. We claim that there exists N > 0 big enough such that A,¢(y,) > 0. If the
claim holds, then we conclude, by Proposition 3.6, that

SEns Yn, @n)s 9) = =JIp(Ap@(yn)) + 06, (1) + Jp(f (¥n))-
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From here, the conclusion A ,¢(xo) > f(xo) follows using (4.4). Let us proof the claim by
contradiction. Assume that there exists a subsequence with y,; — xo as j + oo such that
Apgo(y,,j) < 0 (and, thus, AII\,I(p(ynj) < 0). Note that there exist p > 0 and N > 0 such that
f(ynj) > p > Oforalln; > N.Then, we have

- S(Sn/» yl’l_,'7 90(ynj)y ‘P)
Ae, (@3 F1Gn;) = ¢ (Gny)
Aj,,.[@](%lj) - @(ynj)
= : - Jp(f())nj))

2
&
nj

- Jp(f(ynj))

<

inf [““v M+8) + (1 —a)e(ANo(, 3]—1
_Ce[m(snljg’M(%)] ac (Vo) +8) + (1 —a)e (A, 0(n;) +6) »(P)

< f { 170{2V ) 1 — *08}_J
N L‘Elm(anlg,M(enj)] ac " 2IVe(yn)D + (1 —a)e »(0)

@IV )N + 05, (1) = Jp(p)
_Jp(p)/2~

IA

A

This is clearly a contradiction with (4.4).
Final comment on Step 1: When xo € 92 we can use Lemma 4.5 to get that

u(xp) = g(xo).

Thus, we have shown that u is a viscosity subsolution of (2.3).

Step 2: Let us show first that u is viscosity supersolution at points where f(xg) > 0. We
note first that u is a bounded lower semicontinuous function. Take xo € €2 and a function
¢ € CE°(Br(xp)) such that ¢(xo) = u(xo) and ¢(x) < u(x) for all x € Q. Arguing as in
Step 1, we get that there exits a sequence (¢, y,) — (0, x9) as n — 400 in such a way that

e én

8(8}1! Yn, (ﬂ(yn)! QD) == (45)

Case 1: Assume A,@(xg) > 0. Then, there exist p > 0 and N > 0 such that
AI;Qp(yn), IVo(yy)| > p > O0and y, € Q for all n > N. Assume that there exists a
subsequence y,; — xo as j + oo such that f(y,;) < 0. Then,
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- S(Snjs ynj, QD(Ynj), QD)
A 193 F10n;) = 9 Ony)

53, _Jp(f(yn/))
Az Lol1(n;) — o)
= : 8%, - Jp(f(yn,))
= swp e T = IVeOm )l = 9 + (- e ANy - )
CG[m(E,,j),M(Snj)]
= swp fae T 2AVe0m)D + (- e ANp(m)/2))

celmen ), M(en ;)]
> Otm(é?n‘,-)1_a(—2|V¢(ynj)|) + - a)m(snj)_a(AI;QD(Yn_,-)/z)
> 1,

where the last inequality holds for &,; small enough since A,@(y,) > p. This is clearly a

contradiction with (4.5). Thus, we must necessary have that, for N >N big enough, the
sequence Y, is such that f(y,) > 0. Then,

©(yn) — Ag,Lo; f1(n)

S(ns Yn, (W), @) = o2 + Jp(f(yn))
( n) _A;r[ ]( n)
= e ()

= _Jp(Ap(P()’n)) + 0, (1) + Jp(f(yn))7

where o, (1) is uniform in y, by the quantitative estimate of Proposition 3.6. Combining the
above identity with (4.5), we get

1

&n

—Jp(Bpp(m) + 05, (D + Ip(f(30) = =

n

Sending n — +o0 we get that A ,@(x9) < f(xo), which is what we wanted to prove.
Case 2: Assume A ,¢(xo) < 0. In this case, the result is trivial since A,@(xg) < 0 <

f(xo0).

Final comment on Step 2: When x¢ € 92, we can use Lemma 4.5 to get that

u(xo) > g(xo).

Thus, we conclude that u is a viscosity supersolution of (2.3).
Step 3: The cases for sub and supersolutions if f(xg) < 0 follow from the above results
changing f by — f and u, by —u,.

This concludes the proof. O

5 The associated game

As highlighted in Sections 1 and 2, the Dynamic Programming Principle examined in the
previous section relates to a game. In this section we prove, using probabilistic arguments, that
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the game has a value that coincides with the solution to the DPP. To simplify the presentation,
we will only analyze the case f > 0 in 2 (the necessary adaptations to cover the general
case follow similarly). We recall the rules of the game here for convenience:

G(i) Fix a parameter ¢ > 0, an open bounded domain €2, a starting point xo € €2, a payoff
function g defined in R? \ €, and a running payoff function f defined in 2.

G(ii) Each turn, given the actual position x € €2, the second player (who wants to minimize
the final payoff) chooses a constant ¢ € [m(e), M (¢)]. Then, the players toss a biased
coin with probabilities « for heads and 1 — « for tails.

e If the result is heads, the first player (who wants to maximize) chooses the next
position at any point in the ball B,2 .1« (x).
o If the result is tails, they play a round of tug-of-war with noise in the ball Bypc,% (x)

with probabilities § and 1 — B (see description in Section 1).

G(iii) The process described in G(ii) is repeated, with a running payoff at each movement of
amount —g2J »(f (x)). The game continues until the position of the game lies outside
Q2 for the first time (this position is denoted by x;). When this happens, the second
player pays the amount g(x;) to the first player.

To gain some intuition on why the solution of (2.4) coincides with the value of the game, let
us heuristically make some observations. When tug-of-war with noise is played, the expected
outcome is given by

1 .
M g luel(x) = ﬂ(g Sup  ue 5 1{12 . Me) + 1= ﬂ)]i o ue(y)dy,
yee yec 2

B _a(x)
yec 2

while when the first player chooses the next position in B,2.1-« (x) the expected value is given
by
sup  ug.
Boi—a(x)

Then, for a choice of ¢ € [m(g), M(g)], we obtain the following expected outcome:

o sup  ug+(1-— a)/\/lsc,% [ue](x).

B 1-a (x)

Taking into account that the first player wants to minimize and chooses ¢ € [m(¢g), M(¢g)],
we finally arrive to the fact that the expected value at x is given by the expected outcome
after playing one round of the game, that is,

Ug(x) = inf o su e + (1 — M _aludx) b —e2J ).
o Cdm(s)'M(s)][ 352(‘1—5()6) et ) ec 2[ el )} p(f (X))

Thus, we arrive to the fact that the value function verifies
ue(x) = Aclue: f1(x) — £2J,(f(x))

for x € Q2 and we have u, = g outside the domain, that is, u, solves (2.4).

Remark 5.1 When f(x) < 0, a similar reasoning leads to the part of the DPP where

ug(x) = sup o inf wu,+({1—-—a)M -9 [ugl(x) ¢ — 82Jp(f(x)).
celm(e),M(g)] B 1—a (x) ec
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5.1 Rigorous game-related results

The game described in G(i)-G(ii)-G(iii) generates a sequence of states
P = {x0, X1, ..., X},

where xg is the initial position of the game and x- is the final position of the game (the first
time that the position of the game lies outside 2). A strategy for Player I is a function S;
defined on the partial histories of the game, which specifies the choices that Player I will
make. In particular, it determines the next position of the game when the biased coin toss
results in a head, as well as the next position when Player I is playing tug-of-war. Similarly,
a strategy for Player II is a function Sy, also defined on the partial histories, that specifies
the choice of ¢ € [m(g), M (e)] and the next position of the game when playing tug-of-war.

When the two players have fixed their strategies S; and Sy;, we can compute the expected
outcome as follows: The expected payoff, when starting from xo and using the strategies Sy
and Syy, is given by

T—1
Eg) s [—SZZJM()@)) + g(xf)} . 5.1)

i=0

Here, the expected value is computed according to the probability measure obtained from
Kolmogorov’s extension theorem. Observe that the game ends almost surely, regardless of
the strategies used by the players, that is, P(z = 4o00) = 0, and therefore the expected
value in (5.1) is well-defined. This is due to the random movements that occur when playing
tug-of-war with noise, which forces the position of the game to be out of the domain in a
finite number of plays with positive probability.

Then, since Player I tries to maximize the expected outcome and Player IT aims to minimize
it, the value of the game for Player I is given by

7—1
uf(xo) = sup ISI}f EQ s, |:—£2 D T + g(x,)i| .
1 i=0

while the value of the game for Player II is given by

T—1
u(xp) = iSnf sup E?;,S” |:—5‘2 Z Jp(f(x) + g(xt)] .
s s

Intuitively, the values u;(xg) and u;7(xo) are the best expected outcomes each player can
guarantee when the game starts at xg.
Notice that it holds that
ui(x) < uj;(x).

If these two values coincide, u}(x) = uj,;(x), we say that the game has a value. Now, we
are ready to state and prove our main result in this section.

Theorem 5.2 Let the assymptions of Theorem 2.6 hold. Then, the game described in G(i)-
G(ii)-G(iii) has a value that is characterized by the unique solution u. to (DPP), that is, it
holds that

e (x) = u(x) = uf,;(x) forall x e RY.
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Proof Step 1: Let us prove first that u, < u§. Fix § > 0. Given any ¢ € [m(g), M ()] we
choose a strategy S for Player I following the solution to the DPP (2.4) as follows: Player I
chooses a point x,f 41 such that

1)
I I
Xjp1 = S7(x0, ..., xx) such that sup ug(y) — Y] <ue(xpyy),
YEB 2 1—a (k)

which corresponds to a quasi-optimal strategy aiming to maximize u, if the result of the toss
is heads. Player I also chooses another point such that

$ -
x,ﬂH = S7(x0,...,xx) such that sup ue(y) — ST < u,;(xlgﬂ),

yEBwﬁ',% (€79)
which corresponds to a quasi-optimal strategy when the result of the toss is tails, and thus,
they must play tug-of-war with noise.

Given the strategy Sj for Player 1 and any strategy S;; (ie. (ckr1.x/1) =

S11(x0, ..., xx)) for Player II, we consider the sequence of random variables
k—1
M =uc(x) — &2 Y Jp(f(xi) —
i=0

Let us see that (My)k>0 is a submartingale. To this end, we need to estimate
s* o s, [Mir1IMo, ... Mi] = E).;(})‘,S” [Mjg1lxi].
It holds that
E?%,S” [(Mpg1lxx]
=atite (x4 1)
1
+0—a) [ B(Guel i + guetetln) + 1 - p) e (v) dy

-4 (xk)
V“k+1

— Z Tp(f (i) — 2k+1

=0

$
> A lue) () — (a +(1 - a>§) ST = Z Ip(f @) — 2k+1

k
Zue () + &2 Ip(f(0)) =82 3 Jp(f (i) = o
i=0
=M,
where we have used that u, is a solution of (2.4) in the last equality. Therefore, (My)i>0 is
submartingale.

Now, using the Optional Stopping Theorem (cf. [49]), we conclude that, for any k € N,
we have that

S* S”[Mrnm 7.k} 1> My,
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where 7 is the first time such that x; ¢ Q. Taking limit k — oo, we arrive to

-1

B0 5 M =B ¢ [e00) 2 Y 700 — 5] 2 uelao) = 5

i=0

Since the above estimate holds for any strategy S;; used by Player 11, it holds for the infimum
of all possible strategies of Player II. Thus, we get

T—1
uf(xo) = suplnf IES S |:—82 Z Jp(f (xi)) + g(x,)i|

i=0
T—1
> inf EY) [—82 ;0 Ip(f i) + g(xf)}

> ug(x9) — 9.

The arbitrariness of é concludes the proof.
Step 2: Let us prove now that u, > uj,. Fix § > 0. To this end, we define the following
quasi-optimal strategy S7; for Player II: First choose cj; 41 insuch a way that

1)
A [uel (o) + e sup ug + (1 —a) M

—a [ug](xk)
k2 =
2 Bows ima () V2

k+1

e(ciy
and then

=87 ) such that nf )+ 5eg = 0l
Xk = S7r(x0, ..., Xk such tha in N+ om i Kggp)-
YEB ( )T(XL) 2
V“k+1

Given any strategy S; for Player I, define the random variables

k—1

Ne = e (ue) — 2 3 Ip(f i) + o

i=0
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and then let us show that (Ny)i>0 is a supermartingale. Indeed, we have

E?;)ﬁ,s,, [ Nict11x]
=0tute (¥ 1.)
+-a) | p(queln + guaiin) +a-p f e (y) dy
2 2 5

_a (xg)
ot

k
8
=& ) Ip(fe) + oy

i=0

k

4 B

<AL Tuelxe) + (1 +(1 - a>§> 5 —E D I (F @) + oy
i=0

k
<) + 20y (F0) — € Y2 Ip(F ) + o
i=0
=Ng.
From here, the rest of the proof of Step 2 follows as in Step 1 to obtain
1
i1 (x0) = inf sup E 5, [—82 > I + g(xa}
t—ll:()
< sup ) 5, [—82 ZO Ip(f () + g(xf)}
< ug(xp) + 6.

Since § is arbitrary, this concludes the proof the result. O

Appendix A. The geometric mean as infimum of arithmetic means

A key tool that allows us to derive asymptotic expansions for the p-Laplacian (and related
operators) is the fact that any geometric mean can be equivalently expressed as the infimum
of certain arithmetic means. More precisely, we rely on the identity given in the following
result.

LemmaA.1 Leta,b > 0anda € (0, 1). Then,

a“b'~ = inf [ac““a +(— a)c*“b}. (A1)

Proof If a = 0 the result follows since the infimum on the right-hand side of (A.1) is reached
as ¢ — +00. Now, let us assume that a > 0. On one hand, by choosing ¢ = b/a, we obtain

inf Iacl—“a +(— a)c—“b} <ab/a)a+ (1 —a)b/a)yb=a"h'?.
c>
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The reverse inequality follows from the weighted Arithmetic Mean - Geometric Mean
inequality. Specifically,

g% [aclf"‘a +(1- (x)cf"b} > igg{ (clf"‘a)a (cfab)lia } =a%p'.
O

Since the results in this paper require performing approximations on quantities within the
infimum over ¢ > 0, we need to localize the region over which the infimum is taken and
ensure that this truncation does not introduce significant error. More precisely, we have the
following result.

LemmaA.2 Leta,b>0,a € (0,1)and 0 <m < M < +0o0. Then,

<aam' T+ (1 —a)b M™Y. (A2)

a®p'"® — inf {ac “a+ (1 —a)c™ “b}
celm,M]

Proof First, we note that

a%h'~ = inf {ac‘—“a +(1— a)c—“b} < inf {ac Y+ (1 — a)c—“b}
>0 ce[m,M]

so we only need to prove the reverse inequality. We do this by considering different cases. If
a = b = 0, then (A.2) holds since

inf]{ac Y+ (1 —a) }zoza“blﬂ.

celm,M

Ifa > 0and b = 0, then

inf [ac a4+ (1 —a)c™ O‘b} inf {aclf"‘a} =aa inf {017“} =aam'™?,
ce[lm,M) ce[m,M) ce[lm,M)

and thus, (A.2) holds since a®b'~® = 0. The case ¢ = 0 and b > 0 follows in a similar way.
Finally, assume that @, b > 0. Let us define F(c) = ac'™a + (1 — @)c~®b and note that
F'(¢c) = a(1 —a)c™ (a — b/c). This implies that ¢ = b/a is the global minimum of F on
[0, +00). In particular, if b/a € [m, M], then
inf {ac Ya+ (1 —a)” “b} = inf {acl_aa +(1 - a)c_ab] =a%b' .
ce[m,M] c>0
On the other hand, if b/a < m, then

inf {ac “a+ (1 —a)c® }—otm “a+ (1 —a)m™*b

celm,M]
1—a b -
<am “a+(1—-a)|— b
a

=am'™%a 4+ a*p' 7.

Finally, if b/a > M, then

inf a4+ (1 —a)c™ }:aM““aJr(l—a)M*“b
ce(m,M]

b l—«

50{(7) a+ (1 —a)M b
a

=a*b'" " + (1 — )M~ %b,

which concludes the proof. o
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Appendix B. Viscosity solutions for the p-Laplacian and the mean value
properties

We devote this appendix to discuss the notion of viscosity solutions for the p-Laplacian and
also for the asymptotic mean value properties used in this paper.

B.1. Viscosity solutions of p-Laplace equations for p € (2, o0)

We adopt the following notion of viscosity solution for the p-Laplacian. See [43].

Definition B.1 (Viscosity solution of p-Laplace equation) Let p € (2, 00) and  C R? be
an open set. Suppose that f is a continuous function in 2. We say that a bounded lower (resp.
upper) semicontinuous function u in 2 is a viscosity supersolution (resp. subsolution) of

Apu=f in Q

if the following holds: Whenever xop € Qand ¢ € C 2 (Bg(xp)) for some R > 0 are such that

(x) —u(x) < @(xo) —u(xo) forall x € (Br(xo)\ {xo}) N <2, (B.1)
(resp. p(x) —u(x) = @(x0) — u(xo)) (B.2)
with Ve(xg) # 01if f(x9) = 0, then we have
App(xo) < f(x0). (B.3)
(resp. App(xo) > f(x0).) (B.4)

A viscosity solution is a bounded continuous function # in  that is both a viscosity
supersolution and a viscosity subsolution.

Remark B.1 Note that we do not need to test with test functions with vanishing gradient when
the right-hand side is zero. This is due to the fact that, if Vg (xo) = 0, then A ,¢(xp) = 0 for
p > 2, and thus Equations (B.4) and (B.3) are trivially satisfied.

Actually, it is very well known that the class of test functions ¢ in Definition B.1 can be
restricted to a smaller class without losing any generality. We recall several simplifications
that are useful in our setting. We present all of them in the context of supersolutions, since
the results for subsolutions follow in the same way.

Remark B.2 (Strict contact points) It is well known that condition (B.1) can be replaced by
¢(xp) = u(xo) and ¢@(x) <u(x) forall x € (Br(xo)\ {x0}) N L.

Remark B.3 (More regular test functions) Without loss of generality, we can assume that
¢ € C°°(Bg(xp)). Indeed, let us consider a test function ¢ € C2(Bg(xp)) for viscosity
supersolutions (i.e. satisfying (B.1)), a smooth mollifier p5 € CZ°(Bs(0)) and the mollified
version of ¢ given by g5 = ps * . Let us recall that g5 — ¢, Vgs — Vg and D>ps — D¢
as § — 07 uniformly in Bg /2(x0). By uniform convergence of ¢;, there exists a sequence
{xs}s>0 such that x5 — x¢ as § — 0 such that

@5 (x) —u(x) < @s(xs) —u(xs) forall x € (Brpa(xs)\ {x5}) N Q.

By definition of viscosity supersolution, we have that A ,¢s5(xs) < f(xs), which implies
(B.3), by uniform convergence of D2gs and Vs to D*¢ and Vg respectively, and the
continuity of f.
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Remark B.4 (Non vanishing p-Laplacian) Without loss of generality, we can assume that ¢
is such that, whenever Vo (xo) # 0, then A ,@(xo) # 0. First note that |Ve(xo)|” ~2 is well
defined for all p € (1, oo) since Vp(xp) # 0, and, thus,

App(x0) = Ve (xo) P2

AN (x0) = |Ve(xo)|"? (A«)(x) +(p-2) <DZ§0(XO)

Vo(xo)  Vo(xo) >>
Ve (x0)| " [Ve(xo)]
Let us assume that ¢ is a test function for supersolutions at xg, that is,

@(x0) = u(xo) and ¢(x) <u(x) forall x e (Br(xo)\ {xo}) N2,

and such that A ,@(x9) = 0. Since Vo(xg) # 0, then we must have that Al;,lw(xo) = 0. Now
consider the function
5 (x) = p(x) — 8x — xo[*.

Clearly,
@s(x0) = u(xo) and ¢5(x) <u(x) forall x € (Br(xo)\ {xo0}) N R,

and then A,ps(xo) < f(xo). Moreover, note that Vgs(xg) = Ve(xo) and qu)g(xo) =
D2¢(xg) — 281. Then,

Vs(x0) Vs (xo) >
Vs (xo)| " Vs (xo0)]

Vo(xo)  Vo(xo) >
Vo (x0)| ™ [Ve(xo)]

AN ps(x0) = Ags(x0) + (p — 2) <DZ¢5 (x0)

= (Ag(xo) —28d) + (p —2) <(D2§0(x0) —251)

= ANp(x0) = 2(d + p — 2)8
=-2d+p—2)5<0.

Thus, we get that A ,¢s(x0) = —2(d + p — 2)|[Vo(x0)|P~28 < 0. Finally, we observe that

F0) = Apgs(x0) = Vs (1) P2 AN g (v0) = Ve x)| P2 (Ae(xo) — 26 + p - )8)
= App(x0) — 2(d + p — 2)|Ve(xo)|P~26.

Since we can take § > 0 arbitrarily small, we conclude that A ,(xo) < f(xo), as we wanted
to check.

Following [18], let us define now the concept of viscosity solutions for the boundary value
problem

{Apu(x) = fx) if xeQ, ®5)

u(x)=gkx) if x € 90Q.

Definition B.2 (Viscosity solution of p-Laplace boundary value problem) Let p € (2, c0)
and @ C R? be a bounded open set. Suppose that f is a continuous function in € and that
g is a continuous function in d€2. We say that a bounded lower (resp. upper) semicontinuous
function u in Q is a viscosity supersolution (resp. subsolution) of (B.5) if the following holds:

(a) u is a viscosity supersolution (resp. subsolution) of A,u = f in  (in the sense of
Definition B.1)
(b) u(x) > g(x) (resp. u(x) < g(x)) forall x € 9.
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B.2 Asymptotic expansions in the viscosity sense for p € (2, 00)

Having in mind all the considerations of the previous section about how restrictive test func-
tions can be taken, we propose a definition of viscosity solution of the asymptotic expansion
problems under minimal requirements on the test functions. Let us recall the notation

Acle; f1(x) :=

ATl i f(x) =0, ATpl) if f() >0,
¢ ‘ and A, [p; f1x) := _ .
Alel(x) i f() <0, AZ[pl(x) if f(x) <0.

Definition B.3 (The asymptotic mean value property in the viscosity sense) Let p € (2, 00),
Q c R¥ be an open set and A, be given by either A, or A,. Suppose that f is a continuous
function in 2. We say that a bounded lower (resp. upper) semicontinuous function u in €2 is
a viscosity supersolution (resp. subsolution) of

Aclus f1—u=¢eJp(f) +o0(®) in Q

if the following holds: Whenever xo € € and ¢ € C*°(Bg(xp)) for some R > 0 are such
that (B.1) (resp. (B.2)) holds with Vg (xg) # 0 and A ,¢(xg) # 0if f(xg) = 0, then we have

Aelg; £1(x0) — ¢(x0) < €2J,(f (x0)) + o(e?).
(resp. Ae[@; f1(x0) — @(x0) = €2J,(f (x0)) + 0(e%).)

A viscosity solution is a continuous function u in 2 that is both a viscosity supersolution
and a viscosity subsolution.

Remark B.5 Note that we have the extra assumptions Vo (xg) # 0 and A,@(xo) # 0 if
f(x0) = 0 on the definition of viscosity solution for the asymptotic mean value property. This
is motivated from the definition of viscosity solution of the p-Laplacian problem together with
Remarks B.1 and B.4. We have also asked ¢ € C°°(Bg(xo)) instead of just ¢ € C2(Bgr(x0))
following Remark B.3.
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