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1. Introduction

In this paper, we study several weak solutions of the generated Jacobian equations (GJEs), (which
were first introduced by Neil S. Trudinger in [34, 35]), subject to some boundary value conditions.
These kinds of weak solutions of GJEs are proved to be equivalent under some necessary assumptions,
which extends the known results in the optimal transportation case and the standard Monge-Ampere
case.

We begin with the Jacobian determinant equations (JDEs) in [6],

detDY = y(x), inQCR", (1.1)

which are the first order fully nonlinear underdetermined partial differential equations of the vector
function ¥ : Q — Q, where ¢ : Q — R is a given scalar function. The celebrated result established
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in [6] is one of the main tools for the correction of volume distortion in relation to the standard volume
in Holder spaces.

If Y and ¢ in (1.1) depend also on u and Du for an unknown scalar function u : Q — R, we get
the prescribed Jacobian equations (PJEs) as in [32,33]. PJEs associated to the second boundary value
conditions can be written as

det DY(-,u, Du) = Y(-,u, Du), 1in¢, (1.2)

Y(-,u, Du)(Q) = Q°, (1.3)

where Q, Q* C R” are two given domains, ¥ : Q x R x R" — R" is a C! mapping, Du denotes the
gradient of the unknown function u : Q@ — R, and ¢ : Q X R X R” — R™ is a given scalar function.
Here Q and Q" are called the source domain and the target domain, respectively. Then Eq (1.2) can
be regarded as the second order fully nonlinear partial differential equation of the unknown function u.
The second boundary value condition (1.3) is usually called the natural boundary condition.

ForI' ¢ R" X R" X R, if the mapping Y, together with its dual function Z : Q X R X R, can be derived
by generating functions g € C*(I") through the equations

&x,Y,Z)=Du, gxY,Z)=u, (1.4)

then prescribed Jacobian Eq (1.2) is called generated Jacobian equation (GJE), and can be written as
the following Monge-Ampere type form

det[D*u — A(-,u, Du)] = B(-,u, Du), inQ, (1.5)
where
A(-,u,Du) = g,(-, Y(-,u, Du), Z(-,u, Du)),  B(:,u, Du) = det E(-, Y, Z)y(-, u, Du). (1.6)

The solvability of Y and Z from (1.4) and the form of Eq (1.5) are guaranteed by conditions A1 and
A2 respectively, which will be introduced together with the matrix E in Section 2. In particular, we
consider that the function ¢ is separable in the sense that

/0O

(-, u, Du) = 7o YC.u. D) (1.7)

for positive functions f € L'(Q) and f* € L'(Q*) satisfying

[ =] r (1.8)

In applications of geometric optics and optimal transportation, condition (1.8) is called the conservation
of energy and the mass balance condition, respectively.

Note that GJEs were introduced by Trudinger [35] to extend the Monge-Ampere theory in optimal
transport problems to the near field geometric optics problems. In the near field optics, we refer the
readers to the references [8, 13, 14, 35] for the explicit examples of generating functions. In the far
field optics, the corresponding Monge-Ampere type has no u dependence, namely A and B in (1.5) are
independent of u, see [39] for example.
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On the other side, it is known in [8,21,22] that the structures and the underlying g-convexity theory
of GJEs are also emerging in economics, in relation to both matching problems and principal/agent
problems. In [22], the duality structure given by a generating function g yields a “Galois connection”,
which is already known in the economics literature and the computer science literature.

Recently, besides the applications of optics and economics, the theoretical and numerical aspects
of GJEs themself have been extensively studied, see [9,11-14,19,23-25,36] for the theoretical aspect
and [1,3,7,28,29] for the numerical aspect. So far, the study of GJEs has become an important research
area.

The study of weak solutions to GJEs is both important in the theoretical study and the numerical
analysis. For instance, the survey article [3] is a good introduction to GJEs, which proposes the theory
for viscosity solutions of GJEs as a possible future direction. The aim of this paper is to show the
relations and differences between several notions of weak solutions. One group of weak solutions is
Aleksandrov solutions, Brenier solutions, C-viscosity solutions. The other group of weak solutions is
Trudinger solutions and L”-viscosity solutions.

We now formulate the main theorems of this paper. The terminologies in the main theorems will be
introduced in Section 2.

Theorem 1.1. Assume that positive functions f € L'(Q) and f* € L'(Q*) satisfy (1.8), and conditions
Al, Al* A2, A3w and A4w are satisfied. Then the following relationships hold.

(i). An Aleksandrov solution of (1.5) is a Brenier solution of (1.5). If Q" is g*-convex with respect to
Q X J, then a Brenier solution of (1.5) is also an Aleksandrov solution of (1.5).

(ii). If f and f* are continuous functions, then an Aleksandrov solution of (1.5) is equivalent to a
C-viscosity solution of (1.5).

Note that the relationship between Aleksandrov solution and Brenier solution in Theorem 1.1
extends the corresponding result for the optimal transportation case in [18] to the generated Jacoabian
case. Also, the relationship between Aleksandrov solution and C-viscosity solution in Theorem 1.1
extends the corresponding result for the optimal transportation case in [16, 17] to the generated
Jacoabian case.

In Theorem 1.1, when the conditions in (i) and (ii) are all satisfied, then Aleksandrov solution,
Brenier solution and C-viscosity solution of (1.5) are all equivalent. Therefore, in this equivalent
case, the Brenier solution and the C-viscosity solution of problem (1.5)—(1.3) can also have global C?
regularity as the Aleksandrov solution under the additional assumptions AS, f € C*(Q), f* € C*(QY")
and the uniform g-convexity of 2 and uniform g*-convexity of Q* respectively, see Theorem 6.1 in [26].
Note that in [37], Trudinger is able to prove the C* regularity of Aleksandrov solution u without the
monotonicity assumption A4w, see Corollary 4.1 in [37], where the strict g-convexity of u in [9] is
applied. When A3w is strengthened to A3, the interior local C? estimate and interior local C> estimate
for Aleksandrov solution of (1.5) are proved in [27] when f is Dini continuous and Holder continuous
respectively. By Theorem 1.1, such interior local C?> and C>“ estimates also hold for Brenier solutions
and C-viscosity solutions of (1.5).

In order to study Trudinger solutions and L”-viscosity solutions, we consider equation (1.5) subject
to the homogeneous Dirichlet boundary condition

u=0, onodQ. (1.9)
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Theorem 1.2. Assume that f € LP(Q) (p > 1) is a nonnegative function, [~ is a continuous positive
function in Q, then a weak solution v of problem (1.5)—(1.9) in the sense of Trudinger is an LP-viscosity
solution of problem (1.5)—(1.9).

Theorem 1.2 extends the corresponding result for the standard Monge-Ampere case in [2] to the
generated Jacobian case.

Note that in Theorem 1.1, B in (1.5) is only positive, while in Theorem 1.2, B in (1.5) is allowed to
be nonnegative. This is the reason why we separate their statements into two theorems.

Although we have established equivalent results for various weak solutions under some conditions,
it should be pointed out that these weak solutions are different in general. Aleksandrov solution and
Brenier solution are defined in the sense of measure, which are fit for the measurable right hand side.
If Q" is not g*-convex with respect to {2 X J, then a Brenier solution of (1.5) will not be an Aleksandrov
solution of (1.5). In this case, only partial regularity of Brenier solutions can be expected, see [12].
The C-viscosity and L”-viscosity solutions are defined by C? and W>” test functions using comparison
principle, which can be applied to the cases when the right hand side terms are continuous and L”
functions, respectively. Trudinger solution is a notion in the sense of smooth approximations, which
can also be applied to the case when the right hand side term is in L? space.

This paper is organized as follows. In Section 2, we recall some conditions on the generating
function g, and introduce the g-convexity of a function u and the g-convexity of the domain €, and
finally give the definitions of the weak solutions of GJEs, which are presented in three subsections. In
Sections 3 and 4, we give the proofs of Theorems 1.1 and 1.2 for the two groups of weak solutions,
respectively. In particular, Trudinger solution and L”-viscosity solution are linked by a kind of
uniformly elliptic regularization in Section 4.

2. Preliminaries

In this section, we introduce the assumptions of the generating functions g, and give appropriate
convexity notions of function # and domain €2, and define various weak solutions. These preliminaries
will be used in the next two sections.

2.1. Conditions on the generating function g

We first recall some standard conditions for the generating function g as in [14,35,36]. We assume
g € CHI'), where I has the property that the projections

I(x,y) ={z € R| (x,y,2) €T}
are open intervals. Denoting

U = {(x,8(x,y,2), 8:(x,y, )| (x,y,2) €T}, (2.1)

then we have the following conditions:

A1: For each (x, u, p) € U, there exists a unique point (x,y, z) € I satisfying
g(x,y,2) =u, g«(x,y,2)=p.
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A2: g, <0,detE # 0, in I, where FE is the n X n matrix given by

E=[E;]l=g.,-(g) '8.®g. (2.2)

Note that the sign of g, in A2 can be changed to be positive as we wish. Here we fix the sign of g, to
be negative in accordance with [13,35].
The strict monotonicity property of the generating function g with respect to z, enables us to define
a dual generating function g*,
g(x,y, 8" (x,y,u) = u, (2.3)

with (x,y,u) € T™ := {(x, y, 8(x, y, 2)I(x, y,2) € I'}, g% = —8«/&:, & = —8&y/g. and g, = 1/g, which
leads to a dual condition to Al, namely

A1*: The mapping Q := —g,/g. is one-to-one in x, for all (x,y,z) € I.

Note that the Jacobian matrix of the mapping x — Q(x,y,z) is —E"/g., where E' is the transpose of E
so its determinant will not vanish when condition A2 holds, that is A2 is self dual.

We also assume the following conditions on the generating function g which are expressed in terms
of the matrix A. Extending the necessary assumption A3w for regularity in optimal transportation
in [18,32,38], we assume the following regular condition for the matrix function A with respect to p,
which we formulate together with its strict version [20].

A3w (A3): The matrix function A is regular (strictly regular) in U, that is A is co-dimension one convex
(strictly co-dimension one convex) with respect to p in the sense that,

AREEmian = (Dpp, A&y 2 0,(> 0)
in U, for all £, € R” such that £&-n = 0.
We also need a monotonicity condition on the matrix A with respect to u, namely Adw or A4*w.

Ad4w (A4*w): The matrix A is monotone increasing (decreasing) with respect to « in U, that is
D,A;i&€; 20, (£0)
in U, for all £ e R".

We next have the following condition to guarantee the appropriate controls on J;[u], which is a
refinement of condition G5 in [35], (see also [36]). Namely, writing J(x,y) = g(x,y,)I(x,y), we
assume:

AS: There exists an infinite open interval J, and a positive constant K, such that J, C J(x,y) and

lgx(x,y, 2| < Ko,
forall x € Q,y € Q*, g(x,y,2) € Jo.

Note that as in [14], we can assume that Jy = (m, o0) for some constant my > —oo or Jy = (—co0, M)
for a constant M,. As in [37], we can also consider the situation when J, is a finite interval. We will
assume some of the above conditions A1, A2, Al1*, A3w and A4w in the discussions of weak solutions.
In this paper, we will not use the conditions A3, A4*w and AS5. As mentioned in the introduction,
condition A5 was used in [26,37] to guarantee the C! estimate and prove higher regularity of solutions.
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2.2. g-convexity

In this subsection, we introduce the appropriate convexity notions of the function # and domain Q
with respect to the generating function g. Let Q be a bounded domain, g be a generating function on
I' satisfying conditions Al and A2, and / be an open interval in R as in the previous subsection. A
function u € C°(Q) is called g-convex in Q, if for each x; € Q, there exists y, € Q* and zy € I1(xo, yo)
such that

u(xo) = g(x0, Y0, 20),

2.4)
M(.X) 2 g(-x’ Yo, ZO)

for all x € Q. If u is differentiable at xy, then yo = T,(x9) = Y(xo, u(xo), Du(xp)), while if u is twice
differentiable at x;, then
Dzu(XO) = D)zcg(-xo’ Yo, ZO)’ (25)

that is u is admissible for Eq (1.5) at x,. If u € C*(Q), we call u locally g-convex in Q if this inequality
holds for all x, € Q. We refer to the function g(-, yo, zo) as g-affine function and as a g-support at x
if (2.4) is satisfied. Note that a locally g-convex function u satisfying (2.5) has a local g-support near
X and is g-convex in a neighbourhood of x.

Let u € C%(Q) be g-convex in Q. We define the g-normal mapping of u at x, € Q to be the set

T.(x0) = {yo € Ua|u(x) > g(x, yo, 8" (x0, Y0, Up)) for all x € Q}, (2.6)

where uy = u(xy), and g* is the dual generating function defined by g(x,y, g*(x,y,u)) = u. Clearly T,
agrees with our previous terminology when u is differentiable and moreover in general

T,(x0) C Y(xo, u(xo), 0u(xo)), 2.7)

where du deonotes the subdifferential of u. Assume Al, A2, A1*, A3w, Ad4w hold in U and suppose
ueClQ)is g-convex in €, then by Lemma 2.2 in [35], we have

T,(x0) = Y (xo, u(xp), Ou(xp)) (2.8)

for any xy € Q.

We also recall the convexity notions of the domains in [14,35,37]. The domain Q is g-convex with
respect to yo € U, 20 € 1(Q,y9) = Nal(:, yp) if the image Qy(Q) := —%(-,yo,zo)(Q) is convex in R”.
The domain QF is g*-convex with respect to (xo, uy) € Q X J, where J = J(x0, Q%) = NS (xp, -), if
the image Po(Q*) = g.[x0, -, & (X0, -, Up)](2*) is convex in R”. Alternatively, we can also define the
domain convexity with respect to the mapping Y, see [14,37] for the detailed definitions. As in [14],
g"-convexity of Q* is equivalent to Y*-convexity of Q*, while g-convexity of { can imply Y-convexity
of Q. Note that when we use condition A3w for convexity results and their consequences below, we
assume at least that the convex hulls of the image Q((€2) and Py(T,(Q2)) liein Q') := —%(F) and g.(I'),
respectively. )

Assume Al, A2, A1*, A3w and A4w hold in U and that u € C*(Q) is a locally g-convex function
in Q, if Q is g-convex with respect to each point in (Y, Z)(-, u, Du)(€2), then the function u is g-convex
in Q, see Lemma 2.1 in [35].
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2.3. Definitions of weak solutions

In this subsection, we give the exact definitions of various weak solutions of (1.5), namely
Aleksandrov solutions, Brenier solutions, C-viscosity solutions, L”-viscosity solutions and Trudinger
solutions.

In order to define the Aleksandrov solution, we introduce the generalized Monge-Ampere measure
associated with the generating function g and the weight f*.

Definition 2.1 (Generalized Monge-Ampere measure). Let f* € L (R"), for a given g-convex

function u € C(Q), the generalized Monge-Ampére measure of u associated with the generating
function g and the weight f* is the measure defined by

we(f*, u)(F) = )y (2.9)

T,(F)
for every Borel set F C Q. When f* = 1, we simply write the measure as wq(u).

From [35], the generalized Monge-Ampere measure w,(f*, u) is a Borel measure. Moreover, since
e L}OC(R”), we(f*,u) i1s a Radon measure, which behaves well with respect to convergence, see
also [35].

We are now in a position to define the Aleksandrov solution of (1.5).

Definition 2.2 (Aleksandrov solution). A g-convex function u € C(Q) is said to be a generalized
solution of (1.5) in the sense of Aleksandrov, or simply Aleksandrov solution of (1.5), if

wg(f*,u)(F):ﬁf(x)dx (2.10)

for any Borel set F C Q.

We can also define a generalized solution of the second boundary condition (1.4). If Q* c T,(Q)
and |{x|f(x) > 0 and T,(x)\Q* is nonempty}| = 0, u is said to be a generalized solution of the second
boundary value condition (1.4).

Extending Brenier solution for the optimal transportation problem in [18], the Brenier solution of
the second boundary value problem (1.5)—(1.4) can be defined as follows.

Definition 2.3 (Brenier solution). A g-convex function u € C(Q) is said to be a weak solution of (1.5)
in the sense of Brenier, or simply Brenier solution of (1.5), if

f Fdx = f F Oy, @.11)
T, () F

u

for any Borel set F* C Q.

Correspondingly, if Q ¢ 7;;1(Q*) and [{y|f*(y) > 0 and T, '(y)\Q is nonempty}| = 0, u is said to be
a Brenier solution of the second boundary value condition (1.4).

If we denote the source measure and target measure on 2 and Q* by u and v respectively, we can
use the “pushback” (T,)* and the “pushforward” (T,)s as in [18] to simply denote the Aleksandrov
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solution and the Brenier solution of (1.5) respectively. In particular, when du = fdx and dv = f*dy
respectively, Aleksandrov solution of (1.5) can be defined by

u= (T, (2.12)
and Brenier solution of (1.5) can be defined by

v = (T (2.13)

Therefore, an Aleksandrov solution of (1.5) can be regarded as a weak solution u whose g-normal
mapping 7, pushes back the target measure v to the source measure y, while a Brenier solution of (1.5)
can be regarded as a weak solution u whose g-normal mapping 7', pushes forward the source measure
u to the target measure v.

We next define the viscosity solutions of Eq (1.5), which are sometimes called “comparison
solutions” or “Crandall-Lions solutions”. Our C-viscosity solution definition of Eq (1.5) mainly
follows that in [10], which will be used in the case when the function on right hand side of (1.5) is
continuous. While L”-viscosity solution definition of Eq (1.5) mainly follows from that in [5], which
will be used in the case when the function on right hand side of (1.5) belongs to the L” space.

Let

F[u] := Flu] — B(-, u, Du), (2.14)

where
Flu] := det[D*u — A(-, u, Du)] (2.15)

and A, B are matrix function and nonnegative scalar function satisfying (1.6). Now we can simply use
¥ [u] = 0 to denote Eq (1.5). Note that in the following definitions of weak solutions, we can allow B
to be negative, but not merely positive.

We then give the definition of C-viscosity solution of Eq (1.5).

Definition 2.4 (C-viscosity solution). Let u be an upper semi-continuous (respectively, lower semi-
continuous) function, we say that u is a C-viscosity subsolution (resp., supersolution) of (1.5), or
equivalently, that Fu] > 0 (resp., F[u] < 0) in C-viscosity sense, if whenever x, € Q and g-convex
function ¢ € C*(Q) are such that u — ¢ attains a local maximum (resp., minimum) at x,, then

Flel(xg) =0, (resp., <0). (2.16)

A C-viscosity solution of (1.5) is any continuous function u which is, at the same time, a C-viscosity
supersolution of (1.5) and a C-viscosity subsolution of (1.5). We shall also say that ¥ u] = 0 in
C-viscosity sense.

A more restrictive notion of viscosity solution can be given by increasing the set of test functions
from C%(Q) to W?P(Q).

Definition 2.5 (L”-viscosity solution). Let u be an upper semi-continuous (respectively, lower semi-
continuous) function, we say that u is an LP-viscosity subsolution (resp., supersolution) of (1.5), or
equivalently, that Fu] > 0 (resp., F[u] < 0) in LP-viscosity sense, if one of the following conditions
holds:
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(i). If a g-convex function ¢ € W>P(Q) and § > 0 are such that
Flel <-6<0, (resp.,>6>0) (2.17)

almost everywhere in an open subset of Q, then u — ¢ cannot achieve a local maximum (resp.,
minimum) inside that set;

(ii). For every g-convex function ¢ € W*P(Q) and every x, € Q where u— ¢ achieves a local maximum
(resp., minimum), we have

essliminf @] >0, (resp.,esslimsup ¥ [¢] < 0) (2.18)

X—=Xo XX

where ess liminf (resp., ess lim sup) means, as usual, the essential inferior (resp., superior) limit.

An LP-viscosity solution of (1.5) is any continuous function u which is, at the same time, an LP-viscosity
supersolution of (1.5) and an LP-viscosity subsolution of (1.5). We shall also say that ¥ [u] = 0 in
LP-viscosity sense.

From the above definitions, under the same assumptions of the known data, it is clear that an L”-
viscosity solution of (1.5) is a C-viscosity solution of (1.5). However, the definition of L”-viscosity
solution is particularly used in the “LP-theory”, namely that the right hand side function of Eq (1.5) is
merely in the L” space, see [5]. There is another well-known notion of weak solution in [31], which is
also fit for the case of L?” right hand side. We shall call such a weak solution in [31] Trudinger solution.
The relationship between L”-viscosity solution and Trudinger solution is stated in Theorem 1.2, which
will be proved in Section 4.

Letting

Flul := f* o Y(x, u, Du) det(E~")F[u], (2.19)

we now define the weak solution of (1.5) in the sense of Trudinger [31].

Definition 2.6 (Trudinger solution). Let u be a continuous function, we say that u is a weak
subsolution of (1.5) in the sense of Trudinger, or simply Trudinger subsolution of (1.5), if there exist
sequences {u,} C C*(Q) and {f,} C L}(}L‘(Q) such that u,, is g-convex, u,, — u uniformly in Q, f,, > 0,
fu = fin L) (Q), and Flu,] > fn.

Let u be a continuous function, we say that u is a weak supersolution of (1.5) in the sense of
Trudinger, or simply Trudinger supersolution of (1.5), if there exist sequences {u,,} C C*(Q) and
{fn} C L}OC(Q) such that u,, — u uniformly in Q, f,, >0, f,, = fin L}OC(Q), and Flu,,] < f,, whenever
U,, is g-convex.

A weak solution of (1.5) in the sense of Trudinger, or simply Trudinger solution of (1.5), is a
continuous function u for which there exists a sequence {u,,} C C*(Q) of convex functions such that
U, — u uniformly in Q and Flu,,] — fin L} (Q).

loc

3. Aleksandrov solutions, Brenier solutions and C-viscosity solutions
In this section, we discuss the relations of Aleksandrov solutions, Brenier solutions and C-viscosity
solutions, and prove Theorem 1.1. We prove the assertions (i) and (ii) of Theorem 1.1 separately.

We first prove the relationship between Aleksandrov solutions and Brenier solutions.
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Proof of Theorem 1.1 (i). “Aleksandrov solutions = Brenier solutions”. By Section 4 in [35], we
have
{y € Q| y e T,(x1) N T,(x,) for some x; # x5, x1,x € Q}| =0, (3.1

and from this w,(f*, u) is countably additive, therefore w,(f™, u) is a Randon measure. Since u is an
Aleksandrov solution of (1.5), we have

we(f*,u) = fdx, (3.2)

namely, for any Borel set F' C Q, we have

f®@=%UUMﬂ:LﬂWM (3.3)

Tu(F)

For any given Borel set F* C Q, there exists a set F' C Q such that T,,(F) = F*. Since the measures u
and v have no singular parts and the property (3.1) holds, we have

T, (F")| = |F. (3.4)
From (3.3) and (3.4), we then have
[ roas= [ rouw
F* T,(F)
= | f(x)dx 3.5

which implies that « is a Brenier solution of (1.5).

“Brenier solutions = Aleksandrov solutions”. Let 2, Q" be as above, suppose that u is a g-convex
Brenier solution of (1.5), Q* is g*-convex with respect to 2xJ, then we aim to show that u satisfies (1.5)
in the Aleksandrov sense. Since u is a g-convex Brenier solution of (1.5), for any & € C(R"), we have

[ ncoswar= [ woroa (36)
Q Q*
Note that (3.6) is an analytical formulation of the measure equality (2.11) in Definition 2.3. For any

compact set F' C Q, the set F* = T,(F) is compact. Taking the function 4 € C(R") such that & > yp-,
where y - denotes the characteristic function of F*, we get from (3.6),

fg ) )dy = fg (T () f(x)dx

anﬂmwmm (3.7)

= f f(x)dx.
F
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Letting & decrease to y -, from (3.7) we have

we(f*, u)(F) > j;f(x)dx. (3.8)
Since the target domain Q" is g*-convexity with respect to Q X J, by Lemma 4.3 in [35], we have
T.F) cQ, (3.9)
which leads to
IT.(F)| = |T.(F) N Q7. (3.10)

Again, by taking the function & € C(R") such that 4 > yp-, then we have

we(f", u)(F) = )y

Tu(F)

=f fdy
T.(F)NQ*

(3.11)
< [ nor oy

= fg (T (x) f(x)dx,

where (3.10) is used to obtain the second equality, and (3.6) is used to obtain the last equality. Letting
h decrease to y -, from (3.11) we have

wg(f*,u)(F)sfFf(x)dx. (3.12)

Combining (3.8) and (3.12), we get

wg(f*,u)(F):fFf(x)dx (3.13)

for any compact set F' C Q.

Now, we have proved that (3.13) holds for any compact subset F' of Q. The regularity of the
generalized Monge-Ampere measure w,(f*, u) implies that (3.13) holds with compact F replaced by
any Borel subset of Q. Thus, u is an Aleksandrov solution of (1.5). O

Remark 1. In the above proof, we have proved that Aleksandrov solutions with no singular part are
Brenier solutions, which do not need the g-convexity of the target domain Q. While conversely, we do
need the g-convexity of Q" as in the proof. For the particular case when g(x, y, z) = x-y—z, one can refer
to Lemma 2 in [4]. We give some heuristic explanations as follows. For Aleksandrov solutions of (1.5),
whenever f and f* are bounded away from zero and infinity on Q and Q, respectively, (3.2) implies
that the multivalued map x — T ,x preserves the Lebesgue measure up to multiplicative constants, i.e.,
|F| ~ |T,(F)| (the volumes of F and T,(F) are comparable) for any Borel set I € X. On the other
hand, Brenier solutions of (1.5) can only see the regions where f and f* live. Then for any Borel set
F c X, we only have |F| ~ |T,(F) n QF, but not |F| ~ |T,(F)| as in the Aleksandrov situation. If one
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can ensure that the target always covers the image of 7,(Q2) so that |T,,(F) N Q*| = |T,,(F)| for all Borel
set F' C Q, then Brenier solutions of (1.5) will be the Aleksandrov solutions of (1.5). Asin (3.11), it
is the g-convexity of Q* with respect to €, that guarantees that the target Q* always covers the image
T,(Q).

We now move to prove the relationship between Aleksandrov solutions and C-viscosity solutions.

Proof of Theorem 1.1 (ii). “Aleksandrov solutions = C-viscosity solutions”. Let ¢ € C*(Q) be a
g-convex function such that u — ¢ has a local maximum at x, € Q. We can assume that u(xy) = ¢(xo)
and u(x) < ¢(x) for all 0 < |x — xo| < J, where ¢ is some positive constant. This can be achieved by
adding r|x — x| to ¢ and letting r — 0 at the end. Note that the perturbed function ¢, := ¢ + r|x — x|
is locally g-convex in Q N Bs(xy) for ¢ properly small, see Remark 2. For simplicity, we still denote ¢,
by ¢ in the context.

Letm = ) min {¢(x)—u(x)}, by the above assumption, we have m > 0. Let 0 < £ < m, we consider
5 <|lx—xo|<6

the set
S i=1{x € Bs(xp) : u(x) > ¢(x) — &}. (3.14)

If% < |x — xo| <9, then ¢p(x) —u(x) >m > ¢g,s0x ¢ S,. Hence, we get S, C Bg(xo), u=¢—-egondS,
and u > ¢ — 1n S .. By condition A4w, (1.6) and the local g-convexity of ¢, we have

D*(¢ — &) — guul(x, Y(x,¢ — &, D(¢p — €)), Z(x, ¢ — £, D(¢p — €)))
=D*(¢p — &) — A(x, ¢ — &, D(¢ — &))
=D’¢p — A(x,¢ — &, D¢)
>D’¢ — A(x, ¢, D) > 0,

(3.15)

in Q N Bs(xp). From (2.5) and (3.15), the function ¢ — & is locally g-convex in Q N Bs(xp). Hence, for
some sufficiently small &, ¢ — € is g-convex in S .. Since both the functions u and ¢ — ¢ are g-convex in
S, by Lemma 4.4 in [35], we have

Tu(Se) C Ty e(Se). (3.16)
Since u is an Aleksandrov solution of (1.5), we have
[ sox = ot < w58 - 25
Ss

(3.17)
= f f* © Y(x9 ¢ - &, D¢) det(E_l) det[D2¢ - gxx(x, Y(x9 ¢ - &, D¢)9Z(x’ ¢ - &, D¢)]d~x
Se

Letting € — 0 in (3.17), by the continuity of f, f*,Y,Z and E, and the C? smoothness of ¢, we get

det[ D*¢(xo) = gux(Xo, Y (X0, p(x0), Dp(x0)), Z(X0, (x0), Dp(x0))]

> det(E(xo, Y (X0, p(x0), D(x0)), Z(x0, p(x0), Dp(x0))) S (x0) , (3.18)
J* 0 Y(xo, $(x0). Dh(x0))

which implies that u is a C-viscosity subsolution of (1.5). A similar argument shows that u is also a
C-viscosity supersolution of (1.5), and thus a C-viscosity solution of (1.5).
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“C-viscosity solutions = Aleksandrov solutions”. Assuming 0 < 1 < f(x) < A < +oo in Q, for
given xp € Qand 0 < n < %, by the continuity of f, there exists € > 0 such that

0 < f(xo) =m < f(x) < f(x0) +7 (3.19)

for all x € B.(xo). Let ur, f; denote the the mollifications of # and f* as 7 — 0 and 6 — 0, respectively.
Let u3, be smooth g-convex solutions to the Dirichlet problem

f; o Y(x,v, Dv) det(E~"et[D*v — g,.(x, Y(x, v, Dv), Z(x, v, Dv))]

=f(xo) £ 1, in B.(xo), (3.20)
v U, on dB,(xg).

Here note that f7, det(E~") and u, are smooth function, the existence of smooth g-convex solutions for
the Dirichlet problems in small balls is guaranteed by Lemma 4.6 in [35], where conditions A1, A2 and
A3w are used, and the smallness of the radius ¢ is used. By Perron’s method, let u;s, be a C-viscosity
solution to the Dirichlet problem

Iy o Y(x,v, Dv) det(E~"Xet[D*v — g..(x, Y(x,v, Dv), Z(x, v, Dv))]

=f (%), in B(xo), (3.21)
v Uy, on 0B(xg).

Since (3.19) holds in B.(xp), by comparing the smooth solutions u5_ with the C-viscosity solution u;,
we get
Us. < Use <y, in By(xp), (3.22)

where the comparison can be achieved by using Definition 2.4. Since uj_, us. and uy are equal on
0B.(xy), using Lemma 4.4 in [35], we obtain from (3.22) that

T.; (Be(xo)) C Ty, (Be(x0)) C Tyt (Bg(x0)). (3.23)
Consequently, from Definition 2.1, we have
W[5 s )(Be(x0)) < W[y, sr)(Be(x0)) < wy(fs s s )(Be(x0))- (3.24)

Since ug_, u; are smooth solutions in B,(x), they are both Aleksandrov solutions. Therefore, we have

wg(f5 > U5 )(Be(x0)) = f [f(x0) = nldx = |B(x0)I(f (x0) £ 7). (3.25)

Be(x0)
Combining (3.24) and (3.25), we get
|Bo(x0)|(f (x0) = 1) < wy(f5 s 4, :)(Be(X0)) < [Be(x0)I(f (x0) + 7). (3.26)

Here we observe that |B.(xo)|(f(xo) — n7) and |B.(x0)|(f(xo) + 1) in (3.26) are independent of 6 and 7.
From the stability property of viscosity solutions [10], we have us, — u, as 3,7 — 0, where u is the
assumed viscosity solution of Eq (1.5). Moreover, we have f; — f* as 6 — 0. Then passing 6,7 — 0
in (3.26), by the weak convergence of the generalized Monge-Ampere measure [26,35], we have

|Bs(x0)I(f (x0) = 17) < we(f", u)(Be(x0)) < |Bo(x0)|(f (x0) + 1) (3.27)
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From (3.27), we know that the measure w,(f~, u) is absolutely continuous with respect to the Lebesgue
measure. Therefore, there exists f € L}OC(Q) such that w,(f*, u)(F) = fF f(x)dx for all Borel set F c Q.
Dividing (3.27) by |B.(xp)| and letting € — 0, we get

f(x0) =1 < f(x0) < f(x0) + 7 (3.28)

for all xo € Q and for all sufficiently small 7. Now we get that f = f in Q. Hence the measure we(f*, u)
has the density f, namely,

a)g(f*,u)(F):ff(x)dx (3.29)
F

for any Borel set F C Q. Thus, u is an Aleksandrov solution of (1.5). O

Remark 2. Here, we show that the perturbed function ¢, := ¢ + r|x — xo> (r > 0) of a g-convex
function ¢ is locally g-convex in Q N Bs(x,) for ¢ properly small and x, € Q. Since ¢ and ¢, are C?
functions, we can use (2.5) to check their local g-convexity. We denote the matrix D*u — A(x, u, Du) =
D?*u — g (-, Y(-,u, Du), Z(-, u, Du)) by M[u]. Since the function ¢ is C?, from (2.5), the g-convexity of
¢ in Q implies M[¢] > 0 in Q. Thus, we only need to prove M[¢$,] > 0 in Q N Bs(xy) for some 6 > 0.
Indeed, by calculations and mean value theorem, we have

M(¢,] = D*¢ + 2rl — A(x, ¢, D,)

= M[¢] + 2r] + A(x, ¢, D§) — A(x, ¢,, D¢,
[¢] +2rl + A(x, ¢, D§) — A(x, ¢, Do) (3.30)

= MI@] + r{2] = DA, 2 DP)lx = xol* =2 )" Dy ACx, by, H)(x = xo)il,
k=1

where [ is the identity matrix, Z = 6,¢ + (1 — 6,)¢,, p = 6,D¢ + (1 — 6,) D¢, for some constants 6y, 6, €

(0,1). Letting A = (1y,--- , 4,) be the eigenvalues of the matrix D,A(x,2, D¢), A% = AP,... ,a®)
be the eigenvalues of the matrix D, A(x, ¢,, p) for k = 1,---,n, and setting 1 = (4;,---, 4,) with
=0 1A fori=1,---,n, we use Ap,4 and Ap,4 to denote
Ap,a = max{sup|4],--- ,sup|4,l}, and Ap,4 = max{sup PITREEI sup A,},
Q Q Q Q
respectively. Then, by taking ¢ € (0, min{m, 1}), we have
M[¢,) = M(¢] + rl[2 — Ap,ad> — 2Ap,40] > rl > 0, (3.31)

in Q N Bs(xp), for any r > 0. Therefore, the function ¢, (r > 0) is locally g-convex in Q N Bs(xo).

Remark 3. When deriving (3.18) and (3.19), we have used the continuity of f and f*. Similar continuity
was also used in the proof of Theorem 1.1 in [16] by the author and X.-P. Yang. However, the continuity
of the densities is missing in the statement of Theorem 1.1 in [16]. We take this opportunity to add the
continuity of f and g to Theorem 1.1 in [16] so that a generalized solution for the optimal transportation
equation is a C-viscosity solution of the optimal transportation equation.
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4. Trudinger solutions and L”-viscosity solutions

In this section, we discuss the relationship between Trudinger solutions and L”-viscosity solutions,
which gives the proof of Theorem 1.2.

If the right hand side term is continuous, Eq (1.5) can be studied in the framework of C-viscosity
solutions [10]. If the right hand side term belongs to L” space and is not continuous, Eq (1.5) should
be treated in the framework of LP-viscosity solutions [5]. However, the theory in [5] requires strong
ellipticity of the equation, which is not satisfied for the Monge-Ampere type Eq (1.5) at the current
stage. The notion of weak solution introduced by Trudinger in [31] works nicely for the Monge-
Ampere case, (and furthermore the k-Hessian case). We will show that Trudinger solution of (1.5) is
actually an LP-viscosity solution.

Proof of Theorem 1.2. The proof is divided into four steps. In the first step, we treat a uniformly elliptic
regularization of problem (1.5)—(1.9), which is called the vanishing viscosity approximation method
in [2]. Here we shall use a feasible approximation scheme in [15]. Then in the second and third
steps, we prove that the limit of the approximated solutions is an L”-viscosity solution and a Trudinger
solution, respectively. In the last step, we conclude that a Trudinger solution of (1.5)—(1.9) is actually
an LP-viscosity solution of (1.5)—(1.9).

Step 1. We treat a uniform approximated problem of (1.5)—(1.9). We consider the following
approximated equation of (1.5) as in [15]:

det[M][u] + etrace(M[u])I] = B(x, u, Du), “4.1)

which is a uniformly elliptic regularization of (1.5), where M[u] denotes the augmented Hessian matrix
D?u — A(x, u, Du) with A satisfying (1.6). In fact, for each € > 0, it is easy to check as in [15] that (4.1)
is uniformly elliptic. Then by the theory in [5], for € > 0, there exists a unique L”-viscosity solution
u. € W>P(Q) of (4.1)-(1.9), which satisfies (4.1) almost everywhere and M[u] + etrace(M[u])l > 0
almost everywhere. Moreover, u, € C*'(Q) and

el < Ci, [[Duell~ < G, (4.2)

for some constants C; and C, independent of €. Note that the uniform C° and C! estimates in (4.2) can
be readily checked as in [15].

Step 2. The limit of approximated solutions is an LP-viscosity solution. By (4.2) and Ascoli-Arzela
theorem, u, has a subsequence that converges in C(Q) to a Lipschitz continuous function u. Note that
by the stability property of viscosity solutions [10], the limit function # does not depend on the choice
of subsequence.

Next, we show that u 1s an L”-viscosity solution of (1.5). We shall check that u is an L”-viscosity
supersolution of (1.5). Suppose that u is not an LP-viscosity supersolution of (1.5), then there exist a
point x, € Q, a test function ¢ € W>” and two positive constants § and r such that

Flel >0 4.3)

almost everywhere in B,(xg) := {x € Q||x — x| < r}, and u — ¢ has a global strict minimum over B,(xo)
at xo. Assume that ¢, is the test function for the solution u, of (4.1), and ¢ — ¢ uniformly in B,(xo)
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as € — 0, then by (4.3),

F.lipd] = detlMlg] + etrace(Mlp )1 ~ Bx, g, Dg) = 5 44

holds almost everywhere in B,(xy), for sufficiently small € > 0. By Weierstrass theorem, u. — ¢, has
a maximum point x, in B,(xp). Since u. — ¢ — u — ¢ uniformly in Q, we have x. — xp up to a
subsequence. Since xj is an interior point of B,(x,), for sufficiently small €, x. belongs to the open
ball B,(x(), which leads to a contradiction with Deifinition 2.5 (i). Therefore, u is an LP-viscosity
supersolution of (1.5). Similarly, we see that u is also an L”-viscosity subsolution of (1.5). Thus, u is
proved to be an L”-viscosity solution of (1.5).

This step is completed by checking the availability of the function ¢, satisfying (4.4). We set
¢e = ¢ + Qc, where Q. := 5|x — Xo|*. Then it is readily checked that

Felpel 2det[M[ee]] + det[e trace(M[@DI] — B(x, g, Dgc)
>F [¢] + det[D’ Q. + A(x, ¢, D) = A(x, ¢ + Qc, D(¢ + Q)]
+ [etrace(Mlp + QDI" + B(x, ¢, Dg) = B(x, ¢ + Qc, D(¢ + Q) (4.5)
>3,
2
where the subadditivity of det and (4.3) are used, and

det[DzQe + A(.X', @, DQO) - A(X, ® + Qea D(‘P + QE))]
0
+[etrace(M[g0 + QE])]n + B(X, ¥, D(p) - B(x’ 12 + QE5 D(‘P + QE)) = _5

is used in the last inequality by letting € sufficiently small. Here when using the subadditivity of det,
M[¢] > 0 and D*Q. +A(x, ¢, D) — A(x, o+ Qc, D(¢ + Q.)) > 0 are used. The former one is guaranteed
by the g-convexity of ¢, and the latter one can be achieved by choosing r small.

Step 3. The limit of approximated solutions is a Trudinger solution. Let v be the Trudinger solution
of (1.5)—(1.9), namely that there exists a sequence v,, of C*> g-convex functions such that v,, — v
uniformly in Q and F[v,,] = f* o Y(x,v,, Dv,)det(E™") det[M[v,]] — f in L. (Q). Let u be the
uniform limit of u,, we next prove u = v in Q.

To prove that w = u — v > 0, it suffices to check that F[w] < 0 in the C-viscosity sense in Q.

(4.6)

Assume by contradiction that w is not a supersolution, then there exists a point x, € €, a test function
¢ € C? and two positive constants & and r such that

Flel =6 4.7)
in B,(xp), and w — ¢ has a global strict minimum over B, (x,) at xo. We take a function of the form
Gem 1= @+ Vi + Qe, (4.8)
where Q. := §|x — Xo|?. Similarly to (4.5), for small € and large m, we have
Felpeml ZdetiM[pe,1] + detle trace(M[@enDIT — B(x, @em Dpen)
>F (@] + det[D* (v, + Q) + Ax, ¢, Dp) = A(X, @cms D)l

+ [etrace(M[@eu])]" + B(x, 0, D@) — B(X, @em» Dpem) (4.9)

0
==
2
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Since the function u, — ¢, ,, approaches w — ¢ uniformly, it achieves a minimum inside the ball B,(x,)
at least for small € and large m. By Step I, we know that u,. is an L”-viscosity solution of (4.1). Then
by Definition 2.5 (ii), we have

ess lim sup Fel[@en] <0, (4.10)

X—X0

which contradicts with (4.9). Now, we have proved that ¥ [w] < 0 in the C-viscosity sense in €, which
leads to u > v in Q. Applying this argument again to w := v — u, we get u < v in Q. Combining both
inequalities, we have proved u = v in Q.

Step 4. A Trudinger solution is an LP-viscosity solution. From Definition 2.6, the Trudinger solution
u is a uniform limit of a family of functions {u,,}, which is unique. Under the assumption that f € L7(Q)
(p = 1) is a nonnegative function, the L”-viscosity solution of (1.5) may not be unique. Combining
Steps 2 and 3, a Trudinger solution of (1.5)—(1.9) is equivalent to a vanishing viscosity solution of
(1.5)—(1.9), and is an LP-viscosity solution of (1.5)—(1.9). O

Remark 4. Note that trace(M[u]) = Au — Y, A; in (4.1) involves the Laplacian of u, which can be
regarded as a “viscosity term”. For this reason, the method of using the approximation (4.1) and letting
€ — 0 is also called the vanishing viscosity approximation method in some literature. The scheme of
adding etrace(M[u])I to M[u], (originates from [30] in the treatment of curvature equations), has been
used in [15] for more general elliptic operators 7.

Remark 5. In [2], the authors considered the standard Monge-Ampere equation, which is just the case
of g(x,y,z) = x -y — zin this paper. In this case, the relationship between Trudinger solution and
LP-viscosity solution is also studied in [2]. We refer the reader to [2] for detailed discussions about
L>-viscosity solutions and the maximal L”-viscosity solutions.
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