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Hölder continuity, 79

— of Lp-viscosity solutions, 89,
92

homogeneous degree, 29
Hopf-Lax formula, 6

interior cone condition, 66
Isaacs equation, 8
Ishii H., 32, 40

—-Koike, 71

122



—’s lemma, 32, 95
simplified —, 99

Ishii, H.
—-Lions, 36

Jensen R., 8, 32
—’s lemma, 95

Kruzkov S. N., 7
Krylov N. V.

—-Safonov, 80

Laplace equation, 2
Lax-Oleinik formula, 5
L∞-Laplacian, 8
Lions P.-L., 32
Lp regularity, 79

maximum principle
Aleksandrov-Bakelman-Pucci —,

83, 100
local —, 81, 85, 114
— for semi-continuous functions,

15
mean curvature, 8
modulus of continuity, 27
Moser J., 80
multi-index, 79

Nadirashvili N., 78
Neumann

— condition, 72
— problem, 73

non-anticipating strategy, 52
nondivergence form, 5

Poisson equation, 78
Pucci’s operator, 25

quasi-linear, 8

Rankine-Hugoniot condition, 5

Schauder regularity, 79
semi-concave, 7
semi-continuous envelope, 40
semi-convex, 95
semi-jet, 16
solution

classical —, 3, 11
Lp-strong —, 81
Lp-viscosity —, 81
viscosity —, 13
— of semi-continuous PDEs, 59
semi-continuous —, 40
— for boundary value problems,
62, 63

weak —, 3
— distribution sense, 5

Soner H. M., 71
stability, 3

— of Lp-viscosity solutions, 93
— of viscosity solutions, 60

structure condition, 33
— in Rn, 75

subsolution see solution, 11, 13, 40,
59, 62, 63, 81

supersolution see solution, 11, 13, 40,
59, 62, 63, 81

Trudinger N. S., 80, 114

uniform exterior sphere condition, 72
uniform exterior cone condition, 92
uniqueness, 3

— for Dirichlet problem, 23
unit outward normal, 66
upper contact set, 83

value function, 46, 53

123



vanishing viscosity method, 10

124


