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A COMPARISON PRINCIPLE FOR QUASILINEAR
ELLIPTIC EQUATIONS AND ITS APPLICATION

ZHIREN JIN AND KIRK LANCASTER

A comparison principle for a class of quasilinear elliptic
equations is proved. An application of the comparison prin-
ciple is given to prove the uniqueness of solutions of Dirichlet
problems for a class of elliptic equations with jump discontin-
uous boundary data. The comparison principle is improved
from the one given by Serrin. The uniqueness is proved by
reducing the equation to an associated elliptic equation by
viewing the graph of the solution from the side.

1. Introduction and Results.

Let Q@ C R™, n > 2, be a bounded domain. We consider the quasilinear
elliptic Dirichlet problem

(P) Qf =321 ai(x, f(x), Df(x))Dij f(x) = 0 on £
f=9¢ on 01,

where (a;;(z,t,p)) is a positive definite matrix in which each entry is a
smooth C? function on Q x R x R".

In this paper, we are mainly interested in a comparison principle in the
following form and its applications:

Let D be a set on 0. If fi and fy are two functions such that Qf; <0,
Qfs >0 Q, f1 > fo on 0Q\ {D}, when we can conclude that fi > fy in
Q7

The motivation is as follows: When @ is a general quasilinear elliptic
operator, it is well known that to solve (P) for f € C*(Q)NC°(Q) for any ¢,
the domain 2 must satisfy some geometric condition related to the structure
of the operator @) (for example, see [1] or [12]). One typical example is
when @ the minimal surface operator. Then (P) is solvable for any ¢ for
f € C?*Q)NC(Q) if and only if I has non-negative mean curvature ([6]).
Thus for some domain Q € R", there are some functions ¢ for which (P)
does not have solutions f € C?(2) N C°(Q). On the other hand, for any
domain 2 € R" and any ¢ € C*(99), we may be able to produce a function

f € C%*(Q) using, for example, the Perron process or a variational process
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such that f satisfies the equation Qf = 0 in 2 and f = ¢ on every point
on 0f) at which there is a barrier. Naturally we can think of f as a kind of
“approximate solution”. Then if we want to study the uniqueness of these
approximate solutions or the behavior of these approximate solutions near
the boundary of the domain, we will need a comparison principle in the form
mention above. In general, comparison principles for () do not hold even if D
is empty and one does not have any additional information on the operator )
and the domain ). The set D on the boundary 952 should also play some role
in a comparison principle. A quick review of some well known cases may be
illuminating. We consider the simplest case in which D = {P} is a point on
09). When ( is the Laplace operator /A, the Phragmén-Lindel6f maximum
principle implies that if a function f satisfies Af = 0 in Q and f > 0 on
00\ {P}, then f > 0 on Q\ {P} if f does not go to negative infinity very
quickly as the point approaches P from inside 2. The comparison principle
in this case will not hold if the growth condition is removed (for example, see
[10]). On the other hand, if @) is the minimal surface operator and a function
[ satisfies Qf = 0in Q, f > 00on OQ\{P}, then f > 0in Q\{P} (for example,
see [4]). Those two typical examples demonstrate that the structure of the
operator ) should play a crucial role in a comparison principle for the same
D. In this paper, we consider a comparison principle when D = {P} is a
point on 0, the operator @ is in the class of “strongly singularly elliptic”
operators (see definition below) and one of the functions to be compared is
a linear function. We shall then apply the comparison principle to prove a
uniqueness result for Dirichlet problems in a two dimensional domain with
jump discontinuous boundary data ¢(z).

The class of “strongly singularly elliptic” operators is extended from the
class of “singularly elliptic” operator introduced by Serrin in [12]. One
feature of a singularly elliptic operator ) is that the behavior near a point
on 0f) of a solution f to Qf = 0 can be controlled by the behavior of f
on the rest of the domain. To state the definition of “strongly singularly
elliptic” operators, let p = (p1,p2, - - -, pn) and

n

5($,t,p) = Z aij($7t7p)pipj'

i,j=1
Then:

Definition 1. An elliptic equation

(1) Qf = Z aij(z, f,Df)Di; f =0

ig=1
is called strongly singularly elliptic if
(2) Trace(a;j(x,t,p)) =1 for z€Q, teR, peR",
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and there is a positive function ¥(p) such that
(3) (e(z,t,p))" ' >¥(|p|) for |p|>1, z€Q, t€R, peER"

and for any positive constant d, if ¥4(p) = min,_4<i<,+q ¥(t), we have

o dp
(4) / i <

The comparison principle obtained in the paper is:

Theorem 1. Assume that
(a) g is a linear function and w is a subdomain of Q;
(b) feC(Q)NC°Q\{P}) satisfies Qf =0 in Q;
(¢) the elliptic equation Qf =0 is strongly singularly elliptic;
(d) there are positive constants u > 0 and H > 0 such that for x € €,
teR, |p| > H,
e(z,t,p) < (1 — p)lpl*
() f< (2)gondw\ (P
Then

f<(2)g on W\{P}

Theorem 1 can be applied to investigate the uniqueness of solutions and
behavior of solutions near a point on the boundary. In this paper, we only
give an application of Theorem 1 to the study of the uniqueness of solutions.
An application of Theorem 1 to the investigation of the behavior of solutions
near a point on the boundary is given in another paper by authors [7]. To
apply Theorem 1 to prove a uniqueness result for Dirichlet problems with
boundary data ¢(x) which have a jump discontinuity, we need to restrict
ourself to a bounded domain Q in R? with (0,0) € 9Q and an elliptic operator

Q given by
(5) Qf = alf, fu, fy) fow + 26(f, fur fo) Faoy + c(f, fur fo) oy

where a,b,c € C*(R x R?) with ac — b* > 0 in R*. We assume throughout
the paper that a(t,p, q)+c(t,p,q) = 1 for all (¢,p,q) € R®. We shall consider
the uniqueness of solutions of the Dirichlet problem (P) when @ is given by
(5), ¢ is continuous on I except at (0,0) and ¢ has a jump discontinuity
at (0,0).

One typical case is when @) is the minimal surface operator. In this case,
when ¢ is continuous on 92, the uniqueness of solutions to (P) is well known
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(for example see [5], [12]). When ¢ is singular on 0, the uniqueness is
obtained in [3] (see also [9]). The uniqueness for the case that @ is the
constant mean curvature operator and ¢ has singularities on 92 is proved
in [13]. The proofs of these results exploited the specific structure of the
minimal surface operator (or the constant mean curvature operator). When
the operator ) takes the general form given in (5), it is not clear how the
uniqueness of solutions can be deduced. We shall prove the uniqueness of
solutions for a special class of boundary data ¢(x) satisfying the following
assumption.

Assumption (A). ¢ € C°(902\ {(0,0)}) and ¢ a has jump discontinuity
at (0,0). If m < M are the two side limits of ¢ at (0,0) along 02, the set

{(,y,0(z,9)) | (,y) € 02\ {(0,0)} } U{(0,0,2) [m<z< M}
can be projected bijectively onto a closed convex curve S on the yz plane.

The uniqueness result is:

Theorem 2. Assume
(1) the elliptic equation Qf = 0 is strongly singularly elliptic;
(2) there are positive constants p > 0 and H > 0 such that for x € Q,
teR, |p|>H,
e(z,t,p) < (1 — p)lpl*;

(3) the boundary data ¢ satisfying the assumption (A).
Then the solution of (P) is unique in the class C*(2) N C°(Q2\ {(0,0)}).

It is natural to ask what kind of operator is in the class of “strongly
singularly elliptic” operators. One subclass of strongly singularly elliptic
operators is the class of elliptic operators with well defined genre, a concept
introduced in [1] and [12].

Definition 2. @ in (1) has genre \ if it satisfies (2) and there are positive
constants p; and po such that for p € R”, [p| > 1,t € R, x € Q,

lp> < e(x,t,p) < palp)* .

From the definition, it is easy to see that the minimal surface operator
has genre A = 2, the Laplace operator has genre A = 0 and the operator )
satisfies (1) and (2) in Theorem 2 if it has a well defined genre greater than
1.

The ideas of the proofs: Theorem 1 is proved by modifying the proof of a
similar result due to Serrin [12]. Theorem 2 is proved by observing that for
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any solution f(x,y) of (P), we can view the graph of z = f(z,y) from the
side and obtain a new function x = g(y, z) for the same graph. Then the
discontinuity of ¢ at (0,0) disappears for the function g(y, z). Furthermore
the function g(y, z) satisfies an elliptic equation. Then we apply the classical
comparison principle to the function g(y, z) and its elliptic equation.

2. A Comparison Principle in R".

In this section, we prove the comparison principle Theorem 1. The proof
requires a few lemmas. In [12] Serrin defined an elliptic operator @ to be
singularly elliptic if it satisfies Definition 1 with (4) only needed to hold for
Yo(p) = ®(p). The first lemma relates the class of strongly singularly elliptic
operators to that of singularly elliptic operators introduced by Serrin in
[12]. Roughly speaking, a strongly singularly elliptic operator is a singularly
elliptic operator such that it is still singularly elliptic after f replaced by f
plus a linear function.

Lemma 1. If (1) is strongly singularly elliptic, then for any vector b € R"
and constant c, the equation

(6) > aij(x,f+b-z+c¢,Df +b)D;f =0
i,j=1

is also singularly elliptic as defined by Serrin in [12].

Proof. By the definition given by Serrin in [12], we need to verify that:
1) Forallz € Q,t € R, p€ R,

(7) Trace(a;;j(z,t +b-xz+c,p+b)) =1.

2) There is a positive function g(p) such that for
ez, t,p) = Z aij(x,t+b-x+c,p+b)pp;
ij=1

and for all [p| > 1,p€ R", x € Q, t € R, we have

(8) (ex(z,t,p))~" > g(lpl)

3] dp
® /1 Pl



284 ZHIREN JIN AND KIRK LANCASTER

(7) follows easily from (2). For (8) and (9), we notice that
ez, t,p) =e(z,t+b-z+c¢,p+b)

-2 Z a;j(x,t+b-z+c,p+b)bi(p; + b))

Q=1
+ zn: a;j(z,t+b-z+c,p+b)bb;.
ij=1
(7) implies that all eigenvalues of (a;;j(z,t +b -z +¢,p+ b)) are between 0
and 1. Then by Schwartz inequality, we have
(10) e1(z,t,p) < e(x,t+b-x+c,p+b)+|b](6(x,t+b-:p—|—c,p+b))%—+—|b|2,
thus
(11) e1(z,t,p) < 3e(z,t+b-x+c,p+b)+3b]%

There are two cases.

Case 1): e(z,t +b-x+¢,p+ b) < |b|?, then & (z,t,p) < 6|b|%;

Case 2): e(z,t+b-z+c,p+b) > |b]? then &,(z,t,p) < be(x,t+b-x+c,
p+Db).

In either case, for [p + b| > 1, we have

1
51(at,t,p)

v

(1 !
mm{WPe@¢+bw+ap+w}

1
6
1 . 1
zﬁmmﬁwywm+u&-
When |p + b| < 1 and |p| > 1, it is easy to see that ,(z,t,p) < |p|* from
(7). Thus

1

— > (Ciymin
El(xatap) - ! {

1
W,wuwbn} for |p| > 1

for some constant C; > 0. If we let d = |b|, then |p| —|b| < |p+b| < |p|+|b]
and the definition of 94(p) implies that for |p| > 1,

1

(e1(x,t,p))" > g(p) where g(p) = Cimin {W,wd@)} :

That is (8). Finally

—_
=)

2 Ca
+

=2V 20

p?g(p)
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for some constant c. Thus (9) follows from (4). O

For singularly elliptic equations, the behavior of a solution near a point
on the boundary can be controlled by the behavior of the solution on the
rest of the domain. In [12] Serrin proved the following Proposition.

Proposition (Serrin [12]). Let P be a point on O and f € C*(Q) N
C°(Q\{P}) be a solution of (1). Assume that (1) is singularly elliptic and
there is a positive constant p > 0 such that

(12) e(x,t,p) <A —plpl* for z€Q, teR, peR"
Then for any given § > 0, we have (r denotes the distance from x to P)
(13) f<m=sup{f(z) |z€dQnN{r>a}}+d on QN{r=a}

for all sufficient small values of a depending only on J§, the diameter of 2,
and the structure of Equation 1.

In application, we usually can only verify that (12) holds for |p| large.
A careful inspection of Serrin’s proof of the Proposition tells us that (12) is
only needed for a bounded range of t if we know that f is bounded on Q\{P}
a priori. Thus we obtain the following lemma from Serrin’s Proposition with
a modification of the proof of the Proposition given by Serrin in [12].

Lemma 2. Let P be a fized point on 9 and f € C*(Q) N C°(Q\{P}) be
a solution of (1). Assume that (1) is singularly elliptic, f € L>(0Q \ {P})
and there are positive constants p > 0 and H > 0 such that

(14)  e(@,t,p) <A —plpl> for p|=H, x€Q teR, peR"
Then for any given 6 > 0, we have (r denotes the distance from x to P)
(15) f<sup{f(z) |z€dnN{r>a}}+d on QN{r=a}

for all sufficient small values of a depending only on 0, the diameter of 2,
and the structure of Equation 1.

Proof. For convenience, we let ¢(z) be the restriction of f(z) on 9\ {P}.

Step I: There is a constant M such that |f(z)] < M on Q\ {P}.

Set Ui(p) =p2if0<p<1, ¥y(p)=T(p)if p>1, where ¥(p) is given
in the Definition 1 satisfying by (3) and (4) (with 10(p) = ®(p)). Then

/ Yo dp
o P¥i(p)
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We set
o) o= [ i

It is clear that x(«) is a monotonically decreasing function with range (0, 00).
Let n(B) be the inverse function of x(«). Then n(f3) is a positive, monoton-
ically decreasing function with range (0, 00), and

(17) | x@da = [ a1 < .

We denote by 7 the diameter of 2 and define

(18) h(r) = / . (M log 2) dt

where r is the distance from x to the point P, p is defined in (14) and a is
a small positive number to be determined later. Then it is straightforward
to verify that h(r) is a positive monotonically decreasing function, h(7) = 0,
h'(a) = —o0, and

h Mlpl(_h/)
19 o _AEER)
(19) o p

L’Hopital’s Rule implies that

a—0

lim h(a) = aligloa/la n(plogt)dt = ali;no ™ (u log ;) =0.

Since
, T
()] = (11og - )

and n(8) — oo as § — 0", for H given in the condition (14), there
is a constant c¢(H,n), such that n(8) > H for 0 < § < ¢(H,n). Thus
n(plogt) > H if 1 < £ < e with d = ¢(H,n)/p. That is, for any number
a >0,

(20) |h' (r)] =n <,u10g r> >H for a<r<ae
a

Now we choose a number a; such that a;e? < 7/2 and define a4, = are =

are % for k=1,2,3,---. We set

(21) hy(r) = /:n (u log ;) dt;
M = supa {f(x)} + sup {o(x)};

r(z)= x€dQ\{P}
wy(x) = hy(r(x)) + M.
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Then

, T
(22) Dus(z) = Hy(r (o) .
From (20), (22) and the definition of a;, as, we have

(23) |Dw,(x)| = |hy(r(z))| > H for ay; <r<a.

Then for any constant b, we have that on a; <r < a,

(24)

L{w, +b} = i a;j(x, w () + b, Dws (x))D;jws (x)

ij=1

h! hy+ M +b,Dhy)\
< ev( by + M+ b, Dh) L 4 (1 = Q@ M A5, D)) 1y

h} h} r

h// h/ 1 h// h/
<e(t,hi+ MA4b D)Lyt 2 My
< e (x,hy + M+ b, 1)h’12+'ur _\111(—h’1)h’12+'ur 0

Here we have used (14), (19) and (23). Then Theorem 15.1 (on page 459)
in [12] implies that

f(x) <wi(x) on ay <r<ay.
In particular, since hq(r) is monotonically decreasing,
(25) flx) <hi(as)+ M on ay <7 <a.

Now for az < r < ay, we set

T t
(26) ha(r) = [ (o ) de
r as
and
(27) ’U)Q(LU) = hQ(T(CC)) + M + hl(ag).
Similar to the argument with wy, since |Dwy(x)| = |hy(r(x))| > H for az <

r < ag, we have that for any constant b, on az < r < a,

L{wy, + b} = Zn: a;j(x, ws(x) + b, Dwy(x))D;jwa(x) < 0.

ij=1
Once again Theorem 15.1 (on page 459) in [12] implies that

f(@) Sws(z) on az <r<a,.
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In particular, since hy(r) is monotonically decreasing,
(28) f(z) < M + hy(az) + ha(az) on a3z <r < a,.
Combine (25) and (28), we get

f(x) < M + hi(az) + ho(az) on a3 <r <a.

Repeating this process, we arrive at

f(;[;) SM+ZhZ(aZ+1) on 0<7’§CL1,

i=1

where
(29) lt) = [ (11og

If we can show

t
)dt, i=1,2,3, -

i1

oo

(30) Zhi(ai-ﬂ) < 00,
i=1
f(z) is bounded from above on 0 < r(z) < ay. Since f(z) is bounded on
a; <r(z) <7, f(x) is bounded from above on Q\ {P}. In a similar manner,
we can show that f(z) is bounded from below on Q \ {P}.
It remains to show (30). From (29), we have

Zh aii1) Z/a <,ulog 1) dt

But

o e /ay
/ e ( / n(ulogy)dy> dx
1 1
oo it e /ay
Z/ e / n(plogy)dy | da
1 K2

s retd/ay
> ey /1 n(plogy)dy
1

s e Jay
4y e / n(plogy)dy.
1
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Thus we need only to show

0o Te® /ay
(31) / e " (/ n(ulog y)dy) dzr < 0.
1 1

By Fubini’s theorem, we exchange the order of integration to get

00 Te* /ay

e ( / n(plog y)dy> dx

1

et /ay 0o

/ n(plogy) (/ e‘zddq:> dy
1
+ / n(plogy) ( / “dw> dy
Ted/ay log “1¥

Te /a1 1 1
—/ e "n(plogy)dy + d n(plogy)=dy
Ted/a; A1 Yy

Tet/ay T 1
S/ 7o Nplogy)dy + (ulogy) dy
1 a1y Te"/al Yy

* T
< df < oo
_/0 dalﬂ'n(ﬁ) B

here we have used (17). Thus (30) is true.
Step 11: Proof of (15) from (14).

—

Let M be the number given in Step I. (2) implies all eigenvalues of
(ai;(z,t,p)) are between 0 and 1. Thus for |p| < H, z € Q, t < 4M, there is
a positive constant p; > 0 such that:

All eigenvalues of the matrix (a;;(z,t,p)) <1 —
for |p| < H,x € Q,t<4M.

Combining this with condition (14), we have (for ps = min{u, y1})
(32) e tp) < (1— )l for zeQ |1 <4M, pe R"

Let Uy (p), x(«) and n(3) be the same as those defined in the proof of Step I.
Let h(r) be the function defined by formula (18) with the constant ;1 replaced
by ps. Then h(r) has all the properties verified in Step I and satisfies the
equation (19) with the constant u replaced by ps. Now we choose a small a,
such that h(a) < M/4, then 0 < h(r) < M/4 for a < r < 7. Set

(33) w(x) = h(r(x))+ M, M, =sup{¢p(x)|z € 9Q, r(z) > a}.
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Then
lw(z)| < h(r(z))+ M < M/4+ M =5M/4,

and if b is a constant such that |b] < 5M/2,
(34) |lw(x) +b] <5M/4+5M/2 < 4M.

Thus from (19), (32) and (34), as we did in (24), we have

n

(35) L{w +b} = Y ai(x,w(z) + b, Dw(x))D;w(z) <0

1,j=1

Now we fix a point zo in £ and set b = f(zg) — w(x). Then |b] < |f(zo)| +
|lw(zo)| < M +5M/4 < 5M/2. We can substitute this b into (35) to get

5 auy(ao. £ (o). Dwlae)) Dyyulas) < 0.

Since xq is arbitrary, we further have

Z a;;j(z, f(x), Dw(x))D;jw(x) <O0.
ij=1
Then the proof of Theorem 1 on page 459 in [12] yields
f(x) <w(x) on QN{r>a}.
That is
f(x) < h(r(z)) +sup{p(z) |z € Q, r(z) >a} on QN{r>al.

Since h(a) — 0 as @ — 0 and h(r) is monotonically decreasing, for any
given § > 0, when a is small,

f(z) < sup {¢(x)} +6 on QN{r>a}.

r(z)>a
That is (15). |

Since the numbers a and § in Lemma 2 can be made arbitrary small, we
obtain the following conclusion.

Lemma 3. Under the same assumptions as in Lemma 2, for ¢(z) = f(x)
on z € 00\ {P}, we have

panf, 10} < J(@) < oS, }{¢} for z e
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We now can prove Theorem 1.

Proof of Theorem 1. Set f(z) = v(z) + g(z), g(x) = b -z + ¢, then v(x)
satisfies v(z) < 0 on Ow \ {P} and

(36) Z a;j(z,v+b-x+c,Dv+b)D;jv=0.

i,j=1

Hence we only need to prove that v(z) <0 on @\ {P}.
From (10) in the proof of Lemma 1 and assumption (d), for |p| > H, we
have

er(z,t,p) < (1= p)lpl* + (3 — 2u)[p|[b| + (3 — 2u)[b|*.
Thus there is a T' > 0, such that for some p; > 0,

ei(z,t,p) < (L—m)lpf* for |p|>T,zecw, teR.

Finally the assumption (¢) and Lemma 1 imply (36) is singularly elliptic.
Then we can apply Lemma 3 to v(x) on the subdomain w to get v(z) < 0 on
@\ {P} (note: Since v(x) < 0on dw\ {P}, we do not need v € L>*(0w\ {P})
in Lemma 3). u

3. Uniqueness of Solutions.

In this section, we prove the uniqueness result Theorem 2. First we need
the following lemma. When (@ is the minimal surface operator and ¢ is
continuous, the idea in the proof was used in [11].

Lemma 4. Suppose ¢ satisfies the assumption (A) and @ given in (5) is
strongly singularly elliptic. Then for any solution f of (P) in C*(Q)NC°(Q\
{(0,0)}), fa(@,y) # 0 in Q.

Proof. Suppose that for some (zg,yo) € 2, f.(zo,y0) = 0. Then the tangent
plane at (xg,yo) of the surface z = f(x,y) is given by

z = fy(20, 40)(y — yo) + f(Zo, Yo)-

This plane is perpendicular to the yz plane. Let

v(@,y) = fy(20,%0)(Y — Yo) + f (0, Yo)-

Then v(xg,y0) = f(x0,yo). Since the plane is perpendicular to the yz plane,
the assumption (A) implies that the tangent plane intersects the convex
curve S defined in the assumption (A) at exactly two distinct points. Thus
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v =1 on 9N\ {(0,0)} at most at two points, say qi, g if they exist. Since
the graph of v is the tangent plane to the graph of f at (xo,yo, f(x0,%0)),
there are at least two curves ; and 7, which intersect at (xg, o), divide the
neighborhood of (z¢,yo) into four distinct, disjoint, open, connected sectors
wy,we, w3, ws and f —v =0 on 7 and 7, (e.g. see Lemma 1 in [8]). Then
there must exist four (possibly nondistinct) points py, p2, p3, ps arranged in
order around 0f) such that p; and ps are endpoints of (an extension of) =,
and p, and p, are endpoints of (an extension of) 72. On these extensions
of 7, and s, we have f = v. Since f is discontinuous at (0,0), we see that
{p1,p2,p3,p1} € {(0,0),q1,q2}. Hence there must exist an open set U C Q
such that f = v on 9U \ {(0,0)}. By Theorem 1, f = v in U. Thus f = v
in Q by the unique continuation property for solutions of elliptic equation
([2]). That is, the graph of f is part of the tangent plane. This contradicts
the assumption (A). Thus f,(x,y) # 0 in Q. O

Now we prove Theorem 2.

Proof of Theorem 2. By Lemma 1, f,(x,y) # 01in . Then either f,(z,y) <
0in Q or f,(z,y) > 0 in Q. Thus there is a function z = g(y, z) such that:
1) x = g(y, z) is defined on the domain D on yz plane where D is the
region bounded by the convex curve S;
2) x = g(y, f(z,y)) for (z,y) € Q.
We claim the function x = g(y, z) has the following properties:
Property 1: x = g(y, z) is continuous on D; g(0,2) =0 for m < z < M.
Property 2: x = g(y,z) is C? on D, g, # 0;
Property 3: g(y, z) satisfies on D the equation

(37)

1 1 1 : 1 g
Lg =c (’27 D _gy) gyy + 2 (b (Z, ) _gy) - &C <Z, ) _gy>) gyz
g g g- g: g- 9- g- g-

1 1 1 ; 1
+ | —a (z, —, _gy> - QQ—Zb (z, —, _gy) + g—gc (z, —, _gy)
P 92 9= g 9> 9 gz 9= G

and Equation 37 is elliptic where g, # 0.

Assuming the properties for the moment, if there are two solutions f;(x,y),
f2(x,y) to the problem (P), we have two functions g;(y, z) and g»(y, z) with
above properties. By Property 1 and the definitions of ¢;(y, z) and ¢2(y, 2),
we have g (y, 2) = g2(y,2) on S = dD. Since fi,(z,y) # 0 and fo,(x,y) # 0
91-(y,z) # 0 and g2, (y, z) # 0 on D. We also note that fi,(x,y) and fo,(z,y)
have the same sign which is determined = by ¢(x), thus g;.(y, z) and g..(y, 2)
have the same sign. Now since the coefficients of the elliptic operator Lg do



COMPARISON PRINCIPLE AND UNIQUENESS OF SOLUTIONS 293

not contain the variable g, an application of a classical comparison principle
(e.g. [5]) shows that g;(y, 2) = ¢2(y,2) on D. Thus f,(z,y) = fo(x,y) on =
Q). This is the uniqueness desired.

Now we still need to prove the properties:

Property 1. First of all we observe that the assumption (A) implies that
the region D enclosed by the convex curve S is either in {(y,z) | y >0 } or
{(y,2) | y <0 }. We may assume that

(38) Dc{(y,2) [y=0}.

We define ¢(0, z) = 0 for m < z < M. Since the graph of f(z,y) is continuous
except at (0,0), we only need to show that g(y, z) is continuous at each point
(0,2) for m < z < M. 1If this is not true, there is a sequence of (ys,zx)
such that y, — 0, 2 — 2z; as k — oo such that m < z; < M and
|zk| = |9(yk, 2x)| > 1 > 0. We may assume z, — x; # 0. By (38), any
point of the form (z,0) is in 9Q. Then (x;,0) € 902\ {(0,0)} and z, =
flxg,yp) — 21 = f(x1,0). That is, (z1,0, f(x1,0)) is projected to (0, z1).
But the assumption (A) implies that (0, z;) is projected from (0,0, z;). It
contradicts to fact that the projection in the assumption (A) is bijective.
Thus = = g(y, 2) is continuous on D and ¢(0,z) =0 for m < z < M.

Property 2. This part follows directly from the smooth assumption that
f € C*(Q), the fact that f, # 0 and the implicit function theorem.

Property 3. This part follows from a direct computation: Indeed from the

formula « = ¢(y, f(z,y)) and chain rule, we have f, = —Z—"", fo= giz, and
1 9y 973 .
Jyy = _gj {gyy - 2@9@% + zggzz ;
111 g
fw = - {gz - ygzz};
g le7 g2
1
fa::r = _Egzz'
Substituting those into Qf = 0, we get (37). Finally it is easy to check
directly that (37) is an elliptic equation. O
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