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Abstract

The Euler-Lagrange equation of the nonlinear Rayleigh quotient

(o) (o)

—div (|Vu|P">Vu) = ADu|P%u,
P

is

where AIIZ is the minimum value of the quotient. The limit as p — oo of these
equations is found to be

V)|
u(x)

max {AOO , Aoou(x)} =0,

where the constant Aoe = lim,_, A is the reciprocal of the maximum of the
distance to the boundary of the domain €.

§0. Introduction

Let 2 be a bounded domain in R”. The minimum of the Rayleigh quotient

Jq |Vul?dx
Jo lul?dx
among all functions with zero boundary values is the first eigenvalue of the Lapla-

cian in the domain €2. This minimum value A is achieved by the unique positive solu-
tion, up to multiplication by constants, of the Euler-Lagrange equation Au+iu = 0
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with zero boundary values. Given a number p, 1 < p < oo, consider minimizing
the nonquadratic Rayleigh quotient

Jo IVu|P dx
JolulPdx

This problem leads to a nonlinear Euler-Lagrange equation, except in the case
p = 2. As expected, the cases p = 1 and p = oo present additional difficulties.
The objective of this paper is to study the limiting case p = oo.
Formally, one has to minimize the ratio
Vil oo, @ . IVullp.e

lulloo,e P lulpe

The minimum is the reciprocal of the radius of the largest possible ball inscribed
in the domain €2. Unfortunately, this min-max problem has too many solutions.
In fact, outside the largest possible ball inscribed in the domain, one can modify a
solution rather freely without changing the ratio. A more careful limiting procedure
as p — oo is called for to identify the genuine co-eigenfunctions.

The correct Euler-Lagrange equation turns out to be

[Vu()]
u(x)

That is, at each point x € €2, the larger of the two expressions is zero. Here

0.1 max {Aoo , Aoou(x)} =0.

1
~ max{dist(x, 9Q): x € Q}’

and
n

Amott(x) ou du  d%u
colt(x) = —_——
=l 3)6,' 3)6/' axiax/'
is the so called oo-Laplacian. A most peculiar feature is that the “principal fre-
quency” Ao has such a simple geometric characterization. The presence of the
operator A is natural but, at first sight, the dichotomy of the equation is astonish-
ing.

The equation has to be properly interpreted in the viscosity sense. For example,
when €2 is a ball, the only solution is the distance function

8(x) = distance(x, 0€2)

up to constant multiples. In this case, the distance function satisfies Aqd(x) = 0
and Ay < |Vlogd(x)| except at the center xg of the ball. Indeed, at the center
Aso = |Vlogd(xp)| and Axd(x0) < O in the viscosity sense. Notice that the
second derivatives needed to evaluate A,,6(xp) do not exist in the ordinary sense.
This illustrates the usefulness of viscosity solutions as weak solutions of nonlinear
partial differential equations.



The oo-Eigenvalue Problem 91

Itis easy to see (Section 2 below) that the distance function always satisfies the
minimization problem. That is,

Vs
PR
181100,

However, the distance is often not a genuine co-eigenfunction, since it is not a
solution of the Euler-Lagrange equation (0.1). This happens already when 2 is a
square or a parallelepiped. Moreover, this example shows that the solution is not
a concave function when 2 is convex, although its logarithm is, indeed, concave.
This follows from SAKAGUCHI’s generalization of the Brascamp-Lieb theorem; see
[S].

What about the existence of positive solutions to the equation
| Vu))
u(x)
for values of A other than A,? It follows from an appropriate Harnack inequality
that A £ A. If, in addition, the solution has zero boundary values, then A = A

indeed. This later result lies deeper, its proof being based on a uniqueness result
for the equation

0.2) max {A , Aoou(x)} =0

max {A — V|, Axv+ |Vv|4} =0

satisfied by v = log u, where u satisfies (0.2).

In Section 1 we present the relevant definitions and first results, and prove the
basic fact that limits of p-eigenfunctions are indeed viscosity solutions of (0.2).
Note that in order to use the terminology in [CIL] we consider equation (0.2) with a
minus sign in front. See equation (1.22) below. In Section 2 we present a proof of a
comparison principle for the logarithms of genuine co-eigenfunctions. This is our
main result; its proofis based on the construction of a new sensitive test function. An
application of this comparison principle is presented in Section 3, where we prove
that A is the only “right” A. We finish by presenting some explicit computations
in the case of a square, which are discussed in Section 4.

§1. Definitions and First Results

For a bounded domain €2 in R”, the distance function §(x) = distance(x, 92)
is Lipschitz continuous, satisfies |Vé(x)| = 1 for a.e. x € €2, and vanishes on the
boundary of €2. Let ¢ be any other Lipschitz continuous function vanishing on 92.
Fix x €  and choose y € 9S2 such that §(x) = |x — y|. We have

[pxX)| =P x) —d(M| = [VPllood(x).
Therefore,

[Volloo - IVlloo
o) = 18(0)]

(1.1)
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and we see that the distance function satisfies

Vé \%
(1.2) A = V8lloo < l (]5”00’
181l oo oo

forall ¢ € W1°°(Q) vanishing on dQ. The constant A, = 1/|8]|oo depends only
on the domain €2, and for reasons that will be clear later on we think of A4, as the
smallest co-eigenvalue of the domain €.

Consider the problem corresponding to (1.2) for finite p > 1:

1/
(i Jo IV @)1 dx) "

1/
(i Jo oo ax) ™"

(1.3) A, = inf ¢ e Wyl (Q)

There is a minimizer u, € WOl "P(£2), unique up to a multiplicative constant, that
satisfies the Euler equation

(1.4) — div (|W,,|P*2vu,,) = APJup P 2u,,

It is well known that u, > 0 in € so that we can replace the right-hand side of
(1.4) by uﬁ_l. References to these facts can be found in [L]. We normalize u, by
requiring that ||lup |, = 1, where || f|, = (ﬁ fQ | f1?P dx)l/p. The name given to
Ao 1s justified by the following lemma.

1.5. Lemma.

lim A, = Aw.
p—)OO

Proof. Using §(x) as a test function in (1.3) we get

1
1/
(1 Jaloolrax) ™

A

’

Ap

which implies that
limsup A, < Ac.

p—>00

1 1/p
<@/Q|Vup(x)|pdx) <A,

is uniformly bounded in p. Fix an exponent m > n. For p > m by Holder’s

inequality we have
1 1/m
—/ Vi, (x)|™ dx < A,
1€2] Jo

is uniformly bounded in W(}’m(Q). We can select a

Note that

We conclude that {u)}

subsequence u, that converges to a function denoted by u, weakly in W Lm Q) and

pZm
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uniformly in C*(2) foro« = 1—n/m.The limit function u, is an co-superharmonic
function as defined in [LM2], where it is also proved that nonnegative co-super-
harmonic functions satisfy an inequality of Harnack type that implies that uo, (x) >
0 for all x € Q. For ¢ large enough, using the weak lower semicontinuity of the
L4-norm and the fact that u,, converges to us, weakly also in Wh4(Q), we have
the inequality

/9
1 g

~ pi—o© v
lusolly (ﬁ Jo lup, (X)14 dx)

1/pi
Multiplying and dividing this inequality by (ﬁ fQ [t p; (x)|Pi dx) and using
Holder’s inequality we obtain

Vu Lo Up.
Vusllg < lim inf <Am llup, ||oo>_
luoollg Pi—>00 lp: Nl

We can take limits as p; — oo in the right-hand side to get

Vu o u
Vuoolly < (hmmfA,,,) oo ll oo
luoolly pi—>0 lucollq

for a fixed ¢q. Letting ¢ — oo and using the minimizing property (1.2) we have

Ago < liminf A,
pi—00
This is enough to conclude the lemma, since we can apply this process to any
subsequence of {u,}. O

1.6. Remark. As amatter of fact, the above proof shows that any such u, is extremal
for the problem (1.2), that is,

_ Vil
oo — ., -
[0 ll oo
As we noted in the introduction, it is quite easy to find examples in which this
minimum is attained by more than one function.

Suppose for a moment that the u,, are smooth so that we can differentiate (1.4)
to get

(L7 [IVup" 2 Aup + (p = DIVup " ooty = Aplupl P up.

This equation is fully nonlinear and it makes sense to talk about viscosity subso-
lutions and supersolutions of it. The following lemma tells us that u, is always a
viscosity solution of (1.7). This is a somewhat delicate lemma since it is not clear
that the comparison principle holds for equation (1.9) below.
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1.8. Lemma. A continuous weak (sub-)supersolution u € Wli)’cp (R2) of the equation
(1.9) —div (|Vu|?2Vu) = ApjulP~u
is always a viscosity (sub-)supersolution of (1.7).

Before proving Lemma 1.8, let us recall the definition of viscosity (sub-)super-
solution in our case. Let z € R*, X € R"” and S be a real symmetric matrix.
Consider the continuous function

Fp(z, X, §) = —[|1X|P" *trace(S) + (p — DIXIP~HS - X, X)] — Ahlz|” %z
Since we are interested in solutions of the partial differential equation
(1.10) Fy(u, Vu, D*u) =0
when p — oo, we always assume that p is large enough.

1.11. Definition. An upper semicontinuous function u defined in 2 is a viscosity
subsolution of (1.10) if, whenever xg € Q2 and ¢ € C2(Q) are such that

(@) u(xop) = ¢ (x0) and (b) u(x) < ¢(x) if x =+ xp, then
Fy(¢(x0), Vo (x0), D¢ (x0)) < 0.

1.12. Definition. A lower semicontinuous function u defined in Q2 is a viscosity
supersolution of (1.10) if whenever xo € Q and ¢ € C2(Q) are such that

(@) u(xo) = ¢(x0) and (b) u(x) > ¢(x) if x £ xo, then
Fy(¢(x0), Vo (x0), D*¢(x0)) = 0.

Condition (b) in both definitions can be relaxed quite a bit. The strict inequality
is not really required and the condition only needs to hold in a neighborhood of
xo. We refer to [CIL] for the theory of viscosity solutions in general and to [Ju] for
viscosity solutions of operators related to the co-Laplacian.

Proof of Lemma 1.8. We present the details for the case of supersolutions. Fix
xo € Qand ¢ € C2(2) such that u(xg) = ¢ (xo) and u(x) > ¢ (x) for x % xo. We
want to show that

—[IVé o) 1P A¢ (x0) + (p — 2)I Ve (x0) P ~* Acogp (x0) ]

—AD 1o (x0) P2 (x0) = 0.

Suppose that this is not the case. Then, by continuity there exists a small » > 0
such that, if |[x — x| < r, we have

~[IVe@)IP2 8¢ (x) + (p — IV )P Asep (x)] < ADIP ()P 2 (x).

Setm = inf{u(x) —¢p(x): |x —xo| =r} > Oand write ® = ¢ + %m The function
@ satisfies @ < u on dB(xq, r), @ (xg) > u(xg) and

(1.13) —div (VO ()P 2V D (x)) < Abl(x)[P 2 (x).
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The function (@ — u)™ extended as the zero function outside of the ball B(xg, r)
is a good test function for equation (1.9). Since we are assuming that u is a weak
supersolution, we get

(1.14) |VulP~2(Vu, V(@ — u)) dx = A,f,’/ [u)?2u(® — u)dx.
{P>u} {D>u}
Multiply both sides of (1.13) by (@ — u)™ and integrate the product by parts to

obtain

(1.15) IVOIP"2(VD, V(D —u))dx < A;’/ o172 (D — u) dx.
{®>u} {®>u}

Subtracting (1.14) from (1.15) we arrive at

f (IV®IPEVD — |[Vu|P2Vu, V(® — u))dx
{D>u}

< Aﬁ/ (|¢|P*2¢ - |u|f’*2u) (@ —u)dx.
{(D>u}
Since the left-hand side is bounded below by a positive constant, depending on p

and n, times
f |IV® — Vu|? dx,
{®>u}

and the right-hand side is negative, we conclude that @ < u in B(xo, r), contra-
dicting the fact that @ (xp) > u(xp). O

Next, we compute the limit of the F), (z, X, S) as p — oo in the viscosity sense.
That is, we consider the sequence of viscosity solutions {u,} and we would like
to find out what equation is satisfied by any cluster point of this sequence, which
we denote by u.. Explicitly, we assume that for a subsequence p; — oo we have
limp, 00 Up; = Uoo uniformly in Q2.

Fix apointxg € 2 and afunction¢ € C 2(2) such that i (x0) = ¢ (xo) and the
inequality u o (x) > ¢ (x) holds for x & x¢. Also fix R > 0 so that B(xg, 2R) C 2.
For 0 < r < R we certainly have

inf{uso(x) — p(x): x € B(xg, R) \ B(xg,7)} > 0.
Since up; — U uniformly in the closure of B(xp, R), we conclude that for i =iy,

inf{up, (x) — ¢ (x): x € B(xo, R)} \ B(x0,7) > up;(x0) — ¢ (x0).

Therefore, for such indices i, up, — ¢ attains its minimum at a point x; € B(xo, ),
and we see by letting » — 0 that x; — x¢ as as i — oo. For notational simplicity
we drop the subindices and write p; for p;. and x; for xp, . Since u,, is a viscosity
supersolution of (1.7) we get

—[IVo)IPiT2 A (xi) + (pi — 2)IVP(x) 1P+ Ao (xi) ]

(1.16) N )
2 Ap: lup; (X)) 1P~ “up, (x;).
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Recall that u(x) > 0, and so up, (x;) > 0 for large i, which itself implies that
Vo (x;)| & 0 as follows from (1.16). Dividing by |V (x;)|P —4 and by pi —2 we
arrive at

[V (xi) > A (xi) (Apl,upl. (x,»))m—‘* AS up, (x1)
1.17) - DOEOTEOND A b = .
4 pi—2 P00 =\ 9g ] pi—2
Ao (x0)

Suppose that Noto) > 1. Letting p; — oo we get a contradiction. Therefore we
must have

Ap(x0) _

1.18 =<
(19 Ve (xo)| —

Since the right-hand side of (1.17) is nonnegative, letting p; — oo we see that
(1.19) — Ao (x0) 2 0.
These two equations (1.18) and (1.19) can be combined into one by writing
(1.20) min {| V¢ (x0)| — Acc (X0), —Aoc(x0)} = 0.
We have established that 1, is a viscosity supersolution of the equation
min{|Vu| — Asolt, —Aoou} =0.
It is therefore natural to define
Foo(z, X, $) = min {|X| — Az, —(S - X, X)}.
We can now state the main theorem of this section:

1.21. Theorem. A function ux, obtained as a limit of a subsequence of {up} is a
viscosity solution of the equation

(1.22) Foo(u, Vu, D*u) = min ||Vu| — Asott, —Acou} = 0.

Before finishing the proof of the theorem, note that

1) Uoo 1S 00-superharmonic, since
—Asolloo = 0

in the viscosity sense, and

i) |Vuso| 2 Accltao in the viscosity sense. Moreover, at least heuristically, if one
of these inequalities is strict, the other must be an equality.
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Proof. It remains to be proved that uy, is a viscosity subsolution. The proof is
similar to the supersolution case but not symmetric. Fix a point xop € 2 and a
function ¢ € C2() such that us(xg) = ¢ (xo) and the inequality uso(x) < ¢ (x)
holds for x #+ xo. We want to check that

min{| Ve (x0)| — Acc® (x0), —Acop(x0)} = 0.

Observe that if V¢ (xg) = 0, there is nothing to prove. As a matter of fact, we
may assume that [V (xp)| — Aco® (x0) > 0. We now repeat the procedure that we
followed in the supersolution case. The analogue of (1.16) is

—[IVox)IPiT2 A (xi) + (pi — IV (xi) 1P ™+ Asop (xi)]
< ADlup, () 1P~ 2up, (x),
and the analogue of (1.17) is

Vo)A (xi)
pi—2

Ap;p, (xi) ) " A?’i Up; (i)’
IV (xi)] pi—2
Letting p; — oo we get —Axod(x0) £ 0. O

— Ao (xi) = (

§2. Comparison Principles

Consider again the equation (1.22):
Foo(u, Vu, Dzu) = min {|Vu| — Asolt, —Aoou} =0.

Note that Foo(z, X, S) is decreasing in S and decreasing in z. In the language of
[CIL], the function F, is degenerate elliptic but it is not proper. Therefore, the
usual tools to prove uniqueness to solutions to a Dirichlet problem associated with
equation (1.22) do not apply. However, we know that every u, is strictly positive.
This suggests considering the equation that vy, = log(uso) satisfies.

2.1. Lemma. Let u be a nonnegative viscosity solution of (1.22) in Q2. Then v =
log(u) is a viscosity solution of the equation

(2.2) min {|Vv| — Aso, —Asev — [V[*} =0
in Q.

Proof. The lemma follows from a simple calculation. We provide the details in the
supersolution case. Let ¢ € C%(Q) such that v(xg) = ¢ (x0) and v(x) > ¢(x) for
x =% xo. Write @ (x) = ¢®™). Then @ is a good test function for u at the point xg.
Therefore, we have

min {|V® (x0)] — Ao ® (x0), —Ase®P (x0)} 2 0.
Writing this inequality in terms of ¢ we get
min {e?0 (Ve (x0)| — Aoo), =€ 0 (Assp (x0) + [V (x0)|*)} = 0,

from which the lemma follows easily. O
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Since equation (2.2) is now proper, we can try to prove the comparison prin-
ciple for solutions of (2.2). Because the equation is degenerate elliptic, the usual
techniques of [CIL] need to be augmented. In the case of the co-harmonic equa-
tion Ay = 0 the comparison principle is given in JENSEN [J]. A nice proof of
this comparison principle for the co-harmonic functions based on the “comparison
principle for semicontinuous functions” is due to JUUTINEN [Ju]. Equation (2.2) is
different on two counts. First, in the viscosity sense we have |Vv| = A, which
will make possible the uniqueness proof presented below and second, it contains
the term |Vv|*. The main result of this section is:

2.3. Theorem. Let Q2 be a bounded domain, let u be a viscosity subsolution of (2.2)
in $2 and let v be viscosity supersolution of (2.2) in S2. Suppose that both functions
are continuous in 2. Then, the following comparison principle holds:

2.4) sup (u(x) —v(x)) = sup (u(x) —v(x)).

xeQ X€0Q2

Proof. Without loss of generality we may assume that # and v are positive by adding
a large constant to both of them. We proceed by contradiction. Suppose that (2.4)
does not hold. Then, we must have

(2.5) sup (u(x) —v(x)) > sup (u(x) —v(x)).

xeQ x€dQ2

This inequality still holds if we replace v by a function w for which ||[v — wl| ()
is small enough. We construct a function w that is a strict supersolution of (2.2),
and then we apply the comparison for semicontinuous functions from [CIL].

2.6. Lemma. Let A > 1 and o > 1 be given. The function

1
f) = —log (14 A = D)

has the following properties:
(i) fO) =0, f'(t) > 1and ' (t) < Oforallt 20,
(i) fis invertible,

(iii) fsatisfies the differential inequality

1 (@)
1— _ 0
o or S

iv) fis an approximation of the identity as A — 17 in the sense that
pp

A —
0< f(t)—t <

Sforallt = 0.
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The proof of this lemma is elementary. Notice that f satisfies the differential
equation

1 1 f(
L O N O I
1@ a(f@)
so that (iii) follows from the fact that 1 — 1/a > 0. Observe that if we write

fa®) = élog (1 + A(e¥ — 1)), then for any positive A and B we have

fao fB= fas.

In particular, fA_1 = f,-1 since AA~! = I and f is the identity.

By taking A close enough to 1, we can guarantee that w = f(v) satisfies (2.5).
The equation for which w is a supersolution is obtained as follows. Let xo € €2 and
¢ € CZ(SZ) be such that w(xg) = ¢ (xg) and w(x) = ¢(x) for x =+ xp. Set

@ = f~1(¢), sothat f(P)=¢.

Since f~! is monotone, @ is a good test function for v at the point xo. Since v is a
supersolution of (2.2), we have

2.7) min {|V® (x0)] — Ano, — A (x0) — [V (x0)[*} 2 0.

Differentiating we obtain
1

Vo =—Vo,
@) "¢
1 1 (®)
D*® = D%*¢ — Vo @ Vo).
7@ ey VOOV
From (2.7) we deduce that
(2.8) IV® (x0)| — Ao 2 0
(2.9) —Aoe®(x0) — VP (x0)|* = 0.
From (2.8) it follows that
(2.10) IV (x0)| = /(P (x0)) Acc,
2.11) Vo (x0)| — Ao = [ f/(@(x0)) — 1] Acs.

We compute starting from (2.9). Omitting the point xg for notational simplicity, we
obtain

—<< : D*¢ — S(@) (V¢®V¢>)> : Vo, : V¢>>

f'(®) (f'(@))3 (@) " f1(®)
1
f(@)*

IVol* 2 0.
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After elementary manipulations this inequality becomes

1 f//
_AOO —_ | — —
¢ [f/ (f"?

Thus, we have obtained the inequality

}IWI“ > 0.

1 f//
Ao — VP = —[1 - — — =— [|Ve|*.
¢—1|Veol" = [ 7 (f/)JI o]

Now using (iii) of Lemma 2.6, (2.10) and the fact that @ (xg) = v(xg) we get

2.12)

1 1
Aot (x0) — [V (xo)[* = — [1 RACIED)

0G0 (f/(u(x0))?
From (2.11) and (2.12) we deduce that

} (f (v(xo))* A%,

(2.13) min{|Ve (x0)| — Ao, —Accp(x0) — [V (x0)[*} = 11(x0) > 0,
where

p(x) = min { [£/ () = 1] A,

1 f//(v(.X)) , 44 }
—|l1= _ ) |
|: J(w(x)) (f/(v(x))2:| (f (0Gn) A5

Since u(x) > 0, inequality (2.13) expresses that w is a strict supersolution of (2.2).
We are now ready to complete the proof. Let (x;, y;) be a maximum point of

T 2
u(x) —wiy) = Slx =yl
in Q x Q. From the results of [CIL] it follows that through a subsequence
Xy —> X0 € Q,

where xq is a maximum point of # — w in Q. By (2.5) x is in fact an interior point
of Q2. We note also that y;; — x¢. From now on we just write 7 for 7; for notational
simplicity. Applying the maximum principle for semicontinuous functions we get
symmetric matrices X;, Y, such that

(2.14) (t(xr — o), X¢) € D> Fu(xy),
(2.15) (t(xr — y2), Yo) € D*~w(yy),
(2.16) (X:£,8) — (Yen, n) < 3tl€ — nl*.

The maximum principle for semicontinuous functions as well as the definition of
the semijets D** and D>~ can be found in [CIL].
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Since u is a subsolution of (2.2), we have

(2.17)
min {|7(xr = yo)| = Ao, —0*(Xe (e = yo), (¥ = yo)) = e — el '} S 0.

Since w is a strict supersolution of (2.2), we get from (2.13) that
(2.18)
min {|7 (xr —yo)| = Aoo, —HYe(¥r o), (xe=ye)) =7 lxe—ye[*} 2 u(y2) > 0.
We now subtract (2.17) from (2.18) to get
(2.19)

p#(ye) < min {]7 (e = yo)| = Aoo, — (Ve (xr = o), (xr = o)) = 74 |xr = ye |
—min {|7(xz = yo)| = Aoo, ~0* (Xr (xr = o), (¥r = o)) =74 |xr = ye |}
2 max {0, (X; = Y¢) (xr —ye), (xr —yo))}
= 0.

[IA

Since u(y;) > 0, we have arrived at a contradiction, and the theorem is thereby
proved. O

2.20. Remark. It can be read off from the proof that the comparison principle also
holds when one of the functions takes the value —oo on the whole boundary, as
log u o does for instance.

§3. The Principal Frequency of A, in a Domain
As an application of the comparison principle (2.3) we are able to prove that
Ao has a property typical of more conventional eigenvalue problems.

3.1. Theorem. Let Q be bounded domain in R" satisfying 9Q = 9. If u is a
continuous positive solution in 2 of the equation

(3.2) min{|Vu| —Au,—Aoou} =0,
with zero boundary values, then A = Ao

Proof. Fix a point xo € €2 so that

1
8(x0) = A
Without loss of generality we may assume that xo = 0. Suppose that A > A.
Then the ball B(0, 1/A) is strictly contained in €2. Indeed it is away from 9€2. Let
p(x) be the distance function to the boundary of the ball B(0, 1/A). Both Cp(x)
and u(x) are solutions of (3.2) in B(0, 1/A) for any positive constant C. By the
comparison principle we have

log Cp(x) =< logu(x)
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in the ball B(0, 1/A), leading to a contradiction as C — oo. Therefore we must
have A < Ano.

If A < O, then |Vu| — Au > 0 because u is positive. Thus, equation (3.2)
becomes Asu = 0 whose only solution with zero boundary values is the zero
function. Therefore A = 0.

We claim that A = 0. If not, equation (3.2) becomes

(3.3) min {|Vu|, —Asu} = 0.

Using the definition of a viscosity solution, we easily to check that, in fact, (3.3) is
equivalent to —Asou = 0, again forcing u to vanish.

So far we have proved that 0 < A < Ao Suppose that A < A and denote
Qe = {x € R" dist(x, Q) < &}. Since IQ = 9 and Q is compact, we have for
small ¢ > 0 that A5, (€2,) > A. Now let 24 be the domain obtained by connecting
2, to a ball of radius 1/A with a sufficiently narrow tube. For this new domain the
reciprocal of the maximum of the distance from the boundary is now A and also
Q C Q4. Consider a genuine oo-eigenfunction of 2,4, say u 4. Both Cu 4 and u
are solutions to the same equation in 2. The comparison principle (2.3) can be used
in this situation, since u 4 is positive on 9€2. It gives

logu(x) < log Cu(x)
for x € Q. We arrive at a contradiction by letting C — 07. O

3.4. Remark. It is quite easy to give an example of a domain 2 and a number
0 < A < A for which the above argument cannot be applied. Nevertheless we
think that the result itself is true even without the assumption 92 = 9<2.

§4. Examples

We now use the limit equation (1.22) to conclude that the distance function

1 —
S v) — (|xf|2+ vD

is not a genuine co-eigenfunction of the square
Q= {@& y:Ixl+ Iyl <1}

centered at the origin. In other words, é(x, ¥) is not the limit of eigenfunctions
up(x,y)as p — oo. Note that Ay = V2. The ridge set of © (the set of points at
which § is not in C') consists of the intersection of Q with the coordinate axes.

4.1. Proposition. Along the ridge of 2 the distance function §(x, y) is not a viscosity
subsolution of

(4.2) min{|Vu| — V2 u, —Asu} = 0.
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Proof. Select a point in the ridge, for example, the point (O, %) We will exhibit a

C? function ¢ (x, y) satisfying

43 §(0, 1) =¢(0, 1) = —,

(4.3) (0,3) =9(0, 3) 22

(4.4) 8(x,y) < ¢(x, y) in a neighborhood of (0, 1),
4.5) min {[V(0, 1) = v2¢(0, 1), A9 (0, 1)} > 0.

This shows that §(x, y) cannot be a subsolution of min {|Vu|—v/2u, —Asu} = 0.

To find this ¢ start out with
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1 1
Gor.y) =~z Fax = —=(y = 3) +bx’ ex(y = ) +d(y— 3)°

23/2 V2

and require that

Lg'y') < dolx. y)

in a neighborhood of (0, %). Elementary considerations show that the choice a =
1/2\/5, b= —1,c =0andd = 0 gives us a function ¢ satisfying (4.3), (4.4) with
“<” instead of “<”, and (4.5). To get the strict inequality just consider ¢ (x, y) =
gox, ) +xt+ (=t O

In the case of the square one can prove uniqueness of smooth (C') genuine
oco-eigenfunctions. Although we believe that solutions are indeed of class C! off
the center of the square, we have not yet been able to prove it.

Normalizing u«, S0 that u., (0, 0) = §(0,0) = 1/\/5 we have

1 2
VX2 + 32 Sus(x,y) £ 8(x, y)

by comparison. The lower bound is the distance to the largest inscribed circle. On
the lines x = £y we have equality u,, = §. This shows that u., cannot be a
concave function. However, log u is concave; cf. [S]. The graph of the solution
on a square is shown in Figure 4.1 and the graph of the diagonal cross-section,
showing the lack of concavity, is shown in Figure 4.2.
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