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Résumé: Une premiere partie de cette these est dédiée a ’étude de la régularité de la den-
sité de transport o dans le probléme de Monge entre deux mesures fT et f~ sur un domaine
Q. Tout d’abord, on étudie la question de la sommabilité LP de cette densité de transport
entre une mesure fT et sa projection sur le bord (Psq)xft, qui ne découle pas en fait des
résultats connus (dus & De Pascale - Evans - Pratelli- Santambrogio) sur la densité de transport
entre deux densités LP, comme dans notre cas la mesure cible est singuliere. Par une méthode
de symétrisation, des que {2 est convexe ou satisfait une condition de boule uniforme extérieure,
nous prouvons les estimations LP (si fT € LP, alors o € LP). En plus, nous analysons le cas olt
on paye des cotits supplémentaires g% sur le bord, en prouvant que la densité de transport o
est dans LP deés que f* € LP, ) satisfait une condition de boule uniforme extérieure et, g sont
A\t —Lipschitiziens avec A* < 1 et semi-concaves. Ensuite, on s’attaque & la régularité d’ordre
supérieur (WP C%® BV -..) de la densité de transport o entre deux densités régulieres f* et
f~. Plus précisément, nous fournissons une famille de contre-exemples a la régularité supérieure:
nous prouvons que la régularité WP des mesures source et cible, f* et f~, n’implique pas que
la densité de transport est WP, de méme pour la régularité BV, et méme f* € C*™ n’implique
pas que o est dans WP, pour p grand. Ensuite, nous étudions la sommabilité LP de la densité
de transport entre deux mesures f* et f~ concentrées sur le bord. Plus précisément, nous prou-
vons que si fT et f~ sont dans LP(9N), alors la densité de transport o entre eux est dans LP((Q)
des que €2 est uniformément convexe et p < 2; de plus, nous introduisons un contre-exemple
montrant que ce résultat n’est plus vrai si p > 2. Cela fournit des résultats de régularité WP
sur la solution u du probléeme de gradient minimal avec donnée au bord g dans des domaines
uniformément convexes (si g € WHP(9Q) = u € WHP(Q)).

Dans une deuxieme partie, nous étudions un probleme de contréle optimal motivé par un
modele de jeux a champ moyen. D’abord, nous montrons des résultats de différentiabilité et
semi-concavité sur la fonction valeur associée au probleme de contrdle (le résultat de semi-
concavité est optimal en ce qui concerne les hypotheses sur la régularité en temps). Ensuite,
nous démontrons que la densité des agents p;, dans le modele MFG considéré, est dans LP des
que la densité initiale pg € LP. En plus, nous arrivons a prouver I'existence d’un équilibre pour
le probleme MFG considéré dans un cas ou la dynamique n’est pas réguliere.

Dernierement, nous considérons le probléeme stationnaire associé au probleme MFG. Nous
montrons que la densité d’équilibre n’est rien d’autre que la densité de transport entre une
densité source f et sa projection sur le bord en utilisant une métrique Riemannienne non-
uniforme comme cotit de transport. Cela nous permet de démontrer que la densité d’équilibre
p est dans LP deés que la densité source f € LP. Par conséquent, nous arrivons a prouver aussi
I'existence d’un équilibre stationnaire dans un cas ou la dynamique n’est pas réguliere.
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Introduction

Gaspard Monge a proposé en 1781 un probleme, Mémoire sur la théorie des déblais et des
remblais (93], qui, dans ses divers développements, suscite toujours un intérét profond au sein
d’une vaste communauté dans divers domaines de mathématiques. Son idée était de considérer
un tas de sable (le déblai), représenté par fT, et un trou (le remblai), représenté par f~, du
méme volume, et il voulait trouver comment déplacer les sables de la pile au trou en minimisant
le travail effectué. Nous pouvons formaliser ce probleme dans une terminologie moderne comme
suit: les données sont deux densités, f et f—, définies sur une région €2, qui doivent étre
considérées comme la hauteur de la pile et la profondeur du trou. Un moyen de déplacer la
masse est une fonction T : 2 — ), et le fait que ce soit effectivement un moyen de déplacer
les sables dans le trou peut étre exprimé par la condition Tk f™ = f~, ce qui signifie que
fT*l(A) fT(z)dz = [, f~(y)dy pour tout ensemble Borelien A C €. Puisque, selon la formu-
lation de Monge, le colt du déplacement d’'une masse unitaire du point = au point y est la
distance Euclidienne |z — y|, on peut se rendre compte que le cout total du transport correspon-
dant a I’application T est

(0.1) /Q v — T()| df*.

Le probléme du transport de masse consiste alors a trouver la fonction T' (appelée application
de transport optimale) qui minimise (0.1) parmi toutes les applications de transport. L’existence
des applications optimales a été abordée par de nombreux auteurs [1],[32],[58],[101] et [110]
(voir aussi [42] pour un résultat plus général, qui est valable pour des normes arbitraires ||z—yl||).

Bien que ce probleme pourrait ne pas avoir aucune solution, son relaxation (qui est le probleme
de Kantorovich [73]) en a toujours, au moins, une. Le probléme relaxé consiste a trouver une
mesure de Borel A sur Q x Q (applée plan de transport optimal) satisfaisant (IL;)gA = fT et
(ILy)gA = f=, ou I, II, = Q2 x Q +— Q sont les projections sur le premier et le second facteur,
respectivement, qui minimise la fonctionnelle

/ &~y dA
QxQ

parmi toutes les mesures Boreliennes A sur Q x Q satisfaisant (IL;)xA = f* et (IL) 2\ = .
En fait, sous ’hypothese que fT est absolument continue par rapport & la mesure de Lebesgue
L%, les problemes de Monge et Kantorovich sont équivalents, au sens que toute application de
transport 1" telle que T f* = f~ induit un plan de transport A = (Id,T)xf" et que, parmi

7



8 INTRODUCTION

les plans optimaux A, il en existe un qui a cette forme (au contraire, il n’y a pas d’unicité,
et d’autres plans de transport optimaux pourraient étre de formes différentes). Pour plus des
détails sur la théorie du transport optimal, son histoire et les principaux résultats, nous nous
référons aussi a [103] et [112].

Dans I’analyse du probleme de transport optimal ci-dessus, un outil clé consiste en la dualité
convexe. En effet, il est possible de prouver que la maximisation de la fonctionnelle suivante

JRECASTS

parmi toutes les fonctions 1-Lipschitziennes u sur €2, est le dual du probleme de Kantorovich:
il peut étre obtenu a partir de probleme primal par une procédure d’échange inf-sup appropriée,
sa valeur est égale au minimum du probleme du Kantorovich, et, pour tout plan de transport A
et pour toute fonction u € Lip;(€2), on a

|z —y[dA > (u(@) —u(y) d\ = [ w(z)df*(x) = [ uly)df (y) = [ wd(f*—f7).
QxQ QxQ Q Q

Q

L’égalité des deux valeurs optimales implique que les solutions A et u satisfont w(z) — u(y) =
| — y| sur le support de A (un segment [z, y] maximal qui satisfait cette égalité sera nommé un
rayon de transport), mais aussi que, a chaque fois que nous trouvons un plan de transport \
et une fonction u € Lip; satisfaisant [ |z — y|d\ = [ud(fT — f7), elles sont toutes les deux
optimales. Les maximiseurs dans le probleme dual sont appelés potentiels de Kantorovich.

Dans une telle théorie, il est classique d’associer a un plan de transport optimal A\ une mesure
positive o sur §2, appelée densité de transport, qui représente la quantité de transport effectuée
dans chaque région de €). Cette mesure o est définie par

1
<ap= [ @) [ el @, 0ld Ve e @
OxQ 0
ol wy , est une courbe paramétrant le segment reliant x a y. En d’autres termes, on a

a(A) = HY (AN [x,y])d\(z,y) pour tout ensemble Borelien A C Q
QxQ

ott H' représente la mesure de Hausdorff 1-dimensionnelle. Cela signifie que o(A) représente
“combien” le transport a lieu dans A, si les particules passent de leur origine x & leur destination
y en ligne droite. Le role de cette mesure est tres important: elle a été utilisée par exemple pour
donner I'une des premieres preuves d’existence d’une application de transport optimal 1" pour
le probleme de Monge [58], mais également en optimisation de forme [14].
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Nous rappelons ici certaines propriétés de o.

PROPOSITION 0.1. Supposons f+ < L. Dans ce cas, la densité de transport o est unique
(c.a.d. ne dépend pas du choiz du plan de transport optimal \) et o < L. En plus, si f+ est
dans LP(2), avec p < d/(d—1), alors o est aussi dans LP(Q). Et, si f*, f~ sont les deuz dans
LP(Q), alors o appartient également a LP ().

Ces propriétés sont bien connues dans la littérature, et nous nous référons a [48], [50], [51], [59]
et [102]. La densité de transport o apparait également dans le probléme de Beckmann suivant
[9]

(0.2) min{/ lw|de: we MUQ), V-w=fT—f dans Q},
Q

ot V-w = fT — f~ dans Q est équivalent & dire que [V¢ -dw + [¢d(ft — f7) =
0 pour toute ¢ € C'(Q). La relation entre ce probléme et le probleme de Kantorovich peut
étre considérée comme une conséquence de la dualité convexe. En effet, si 'on utilise la version
duale de la contrainte de divergence, on peut obtenir un probleme dual en interchangeant inf et

sup:
sup{/ud(f+—f) +inf</ |w\dx+/Vu-dw>}
u Q w Q Q

sup{/ﬂud(f*—f‘) : |Vu|§1}.

11 suffit alors d’observer que la condition |Vu| < 1 est équivalente a u € Lip; (en supposant que
Q est convexe) pour revenir au probleme de Monge-Kantorovich.

devient

En fait, il est possible de démontrer que le champ vectoriel w donné par w = —oVu, ol u
est un potentiel de Kantorovich, est une solution de probléme de minimisation ci-dessus. Aussi,
il est possible de prouver (voir, par exemple, [103, théoréme 4.13]) que tous les minimiseurs de
ce dernier probleme sont de cette forme, et que donc le minimiseur est unique deés que f+ < £%.

Les conditions d’optimalité primale-duale dans les problemes ci-dessus peuvent également étre
écrites sous la forme d’'une EDP: ¢ résout, avec le potentiel de Kantorovich u, le systeme de
Monge-Kantorovich suivant

—V - (oVu) = ft — f~ dans Q,
oVu-n=0 sur 0f),
[Vu| <1 dans Q,
|[Vu| =1 o — p.p.

(0.3)
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Dans le cadre de la congestion du trafic et du renforcement des membranes, voir [30], les
auteurs utilisent une variante de ce probleme, déja présente dans [13] et [29], ou le systeme de
Monge-Kantorovich (0.3) est complété par une condition de Dirichlet au bord. La version la
plus simple du systeme devient

—V - (ocVu) = f* dans Q,

(0.4) u=20 sur 052,
[Vul <1 dans €,
|[Vu| =1 o — Pp.p.

En termes de transport optimal, cela correspond au probleme de transport vers le bord, c.a.d.
on a une densité fT & l'intérieur de 2 et on la transporte vers le bord de maniére optimale.
Plus précisément, on veut étudier le probleme suivant

min {/ |z —y[dA : AEMT(QxQ), (Iy)pd=fT et (II)pAC 89} .
Qx0

Puisque la mesure (II,)xA sur OS2 est completement arbitraire, il est clair que le choix opti-
mal est de la prendre égale & Py f*, ol

P(z) = argmin {|z — y|, y € 092} pour tout z € Q.

Cela signifie que nous allons considérer le probléeme suivant
wind [ o= ylan aemi(rt s |
Qx0
ce qui revient aussi a résoudre
(0.5) min{/ lw|dz : we LYQRY), V-w=ft dans fOZ}
Q

Nous pouvons exprimer la contrainte dans un sens faible en testant contre les fonctions u € C} ()
(ou C! s’annulant sur 99), et le dual de ce probléme devient

sup{/udf+ : w € Lip;(Q), u=0 sur 89}.
Q



INTRODUCTION 11

Dans le chapitre 3, nous serons principalement concernés par la régularité de la densité de
transport o, entre f et Py fT, en termes de la régularité de f*. En fait, on pourrait se deman-
der si la densité de transport o est dans LP ou pas, quand f+ € LP. Notons qu’on ne pourrait
pas utiliser la proposition 0.1 (pour p > d/(d — 1)), puisque dans ce cas la mesure cible Py f™
est concentrée sur le bord de €2 et est donc singuliere. Cependant, nous verrons plus loin (au
Chapitre 3) que le méme résultat LP sera également vrai, par une technique de symétrisation.
Plus précisément, on a le résultat suivant:

PROPOSITION 0.2. La densité de transport o entre ft et Puf™ est dans LP(Q) dés que
ft e LP(Q) et sous l’hypothese que Q satisfait une condition de boule uniforme extérieure.

La preuve (voir Chapitre 3) se base sur une technique de symétrisation; en fait, si {2 est un
polyedre, o est égal & la restriction & € d’une densité de transport entre f* et une nouvelle
densité f~ obtenue en symétrisant fT & travers les faces composant la frontiere 9Q. Un ar-
gument similaire peut étre effectué pour les domaines avec des faces “rondes” (appelés round
polyhedra) et, par un argument d’approximation, pour des domaines arbitraires satisfaisant une
condition de boule uniforme extérieure.

La condition de la boule uniforme extérieure garantit que si f* € L>(Q), alors Py f™ a une
densité bornée par rapport a la mesure de Hausdorff sur 9€2. Donc, on pourrait se demander si
cette derniere condition est la bonne hypothése pour obtenir la sommabilité L>° de la densité
de transport: si fT € L>®(Q) et f~ € L>®(9NQ), est-il vrai que la densité de transport entre ces
deux mesures est dans L>°(£2) 7

Or, nous donnerons, au Chapitre 3, un exemple ou ft € L>®(Q) et f~ € L>®(IN) mais la
densité de transport entre f* et f~ n’est pas dans L>°(Q). En d’autres termes, si o(f*, f7)
désigne la densité de transport entre f* et f, alors on a les assertions suivantes:

freL™Q)=o(f" Ppf') € L%(Q),

freL>®Q), f- e L®09) % o(fF, ) € L®(Q).

Une généralisation du probleme de transport vers le bord peut étre obtenue quand on ajoute
des couts sur le bord [90]. En d’autres termes, nous voulons transporter une certaine quantité de
matériel représentée par f, dans Q, (f* encode la quantité de matériau et son emplacement)
vers un trou avec une distribution donnée par f—, également définie dans 2. Le but est de
transporter toute la masse de f* vers f~ ou bien vers le bord (c.a.d. exporter la masse de fT &
Pextérieur). En faisant cela, nous payons le cout de transport donné par la distance Euclidienne
|x —y| et quand une unité de masse est sortie a travers un point y € 9€2, un cotit supplémentaire
donné par ¢~ (y), la taxe d’exportation. Nous avons également la contrainte de remplir le trou
completement, c.a.d. que nous devons importer de la masse, si nécessaire, de 'extérieur de €2 en
payant les frais de transport plus un coiit supplémentaire —g™*(x), la taxe d’importation, pour
chaque unité de masse qui pénetre a travers un point x € 9. Nous avons la liberté de choisir
d’exporter ou d’importer de la masse, & condition qu’on transporte toute la masse f* et qu’on
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couvre aussi toute la masse de f~. L’objectif principal ici est de minimiser le cout total de
cette opération, qui est donné par le cotit de transport plus les taxes d’exportation/importation.
Notons que dans ce probleme de transport il en a deux masses sur le bord qui sont inconnues
(qui encodent la masse exportée et la masse importée). Notons également que la condition
d’équilibre de masse

/Q f* () do = /Q (v)dy

n’est pas demandée car nous pouvons importer ou exporter de la masse a travers la frontiere si
nécessaire. En d’autres termes, nous considérons le probleme suivant

min { [ Je—uidne [ gmam)en- [ gtapns (@en) g = £ ()0 g = f} .
axQ o9 o9 | |

Nous pouvons démontrer que ce probleme est équivalent au probleme suivant

min{/ ]w|dx+/ g dx~ —/ gtdxt :we LYQRY), xT e MH(OQ), V- -w = f+x} :
Q o0 o0

D’autre part, on peut prouver que le dual de ce probleme est

sup{/gud(f‘*‘—f_) s u € Lip;(Q), gt <u<g sur 89}.

En plus, le systeme (0.4), dans ce cas, sera complété par la condition g© < u < g~ sur 99,
c.a.d., (0.4) devient

—V . (oVu) = f dans Q,

(0.6) gt <u<g™ sur 0F),
' |[Vu| <1 dans €,
|Vu| =1 o —Dp.p.

Dans le chapitre 4, nous serions intéressés a étudier la sommabilité LP de la densité de transport
o associé a ce probleme, qui ne découle pas, en fait, de la proposition 0.1, puisque a nouveau les
mesures cibles ne sont pas dans LP car elles ont des parties concentrées sur 9€2. Rappelons-nous
que dans le chapitre 3 nous prouvons que si g = g~ = 0, alors la densité de transport o est
dans LP a condition que f € LP et ) satisfait une condition de boule uniforme extérieure.
Notre but, dans le chapitre 4, sera, donc, de prouver le méme résultat LP que dans le chapitre
3, mais cette fois pour des cofits plus généraux g+ et g.
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Pour ce faire, I'idée sera de décomposer un plan de transport optimal A comme une somme
de trois plans de transport A, Ajp et Ap;, ou chacun de ces plans résout un probleme de trans-
port particulier. Plus précisément, si A est un plan de transport optimal et si v* représente
une partie de f qu’on va exporter et ¥~ une partie de f~ pour laquelle on va importer une
masse de 'extérieure, alors on pourra décomposer le plan A en trois parties: A; c’est le plan
qui transporte fT — vt vers f~ — v ™, \;, transporte le reste de la masse de f, c.a.d. vT, vers
le bord (c.a.d. on exporte la masse ™), \p; qui importe une masse de I’extérieure pour remplir
la masse qui reste de f—, c.a.d. v~. En fait, le plan \;; résout le probleme suivant

min{/ |x—y|d)\:)\EH(f+—y+,f_—y_)},
QxQ

le plan A; résout

min{/ |x —y|dX + / g dx” s Aelwt,x7),spt(x”) C 89}
QxQ o0

et \p; minimise

min{/ |lx —y|dA — / gtdxt : xel(xt,v), spt(xh) C OQ}.
QxQ o0

Ensuite, nous étudierons la sommabilité LP des densités de transport oy;, o, et op; associées a
ces plans de transport \;;, A\;p et Ap;, respectivement. De cette facon, nous obtenons la somma-
bilité de la densité de transport o associée au plan de transport optimal A. En fait, la densité
oi; ne pose pas de problemes car A;; est un plan de transport optimal entre deux densités LP
(qui sont f* —vT et f~ —v7) et donc, o;; € LP. Par contre, on voit que ce n’est pas le cas
pour o;, et oy, puisque, dans ces deux cas, le plan de transport aura lieu entre une densité LP
et une mesure singuliere concentrée sur le bord (qui n’est pas donc, dans LP). L’étude de la
sommabilité de op; est assez similaire a celui de oy, et, donc, il suffit d’étudier la sommabilité de
Oib-

En fait, on pourra voir facilement que le choix optimal pour exporter la masse v+ a 'extérieure
est de la transporter vers Tt ou T est définie comme suit:
T(x) = argmin{|z —y| + ¢~ (y) : y € 02} pour tout z.

En particulier, \;, résout

min{/ |z —y|dA : )\EH(V+,T#V+)}.
QxQ

D’abord, nous supposons que notre domaine €2 est un round polyhedron de rayon r. Dans
ce cas, sous ’hypothese que g= € C%(99Q) avec |[Vg~| < 1, nous démontrons que le Jacobien J;
de lapplication T} := (1 — t)I + tT satisfait I’estimation suivante

J>C1—t)
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ou C est une constante strictement positive qui dépend de d, r, diam(Q2), ||[Vg~ || et de la
borne supérieure de D?g~.

Cette estimation sur le Jacobien J; nous sera suffisante pour obtenir la sommabilité LP de
la densité de transport o;,. Plus précisément, nous arriverons a démontrer ’estimation

loallLr) < ClIv e,

ou C est une constante qui dépend seulement de d, r, diam(Q2), ||Vg || et de la borne
supérieure de D?g~. Ensuite, nous généralisons ce résultat & chaque domaine ayant une boule
uniforme extérieure.

PROPOSITION 0.3. La densité de transport o entre v et Tyuv™ est dans LP() dés que
vt € LP(Q), sous Uhypothese que Q satisfait une condition de boule uniforme extérieure et le
cott g~ est A—Lip, avec A < 1, et semi-concave.

Dans le chapitre 5, nous nous intéresserons a l’étude de la régularité d’ordre supérieur
(Whp C% et BV) pour la densité de transport o entre deux densités régulieres f+ et f~. Ce
probleme est ouvert et difficile. Le seul résultat connu est contenu dans [61], mais ne concerne
que le cas de la dimension 2 et exige des hypothéses tres restrictives sur f* et f~ (densités
continues sur des supports convexes disjoints et bornées inférieurement sur leur supports). Dans
leur papier, I'objectif principal est la preuve de la continuité de I’application optimale 7' (qui
n’est pas unique, et le résultat concerne donc une application de transport privilégiée, celle qui
est monotone sur chaque rayon de transport) et la continuité de la densité de transport o n’est
qu’un sous-produit de ’analyse developpée pour T'. Récemment, une nouvelle stratégie de preuve
a été proposée dans [84], basée sur les estimations de Ma-Trudinger-Wang [110], pour prouver
la continuité de T'. Hélas, le résultat n’est pas complet: voulant prouver que 7' est Lipschitz,
[84] n’arrive qu’a démontrer que les valeurs propres de DT sont bornées mais, DT n’étant pas
symétrique, cela ne permet pas de conclure, et un contre-exemple est méme proposé. Pourtant,
dans ce contre-exemple T est C*%, ce qui laisse ouverte la question de la continuité de 7. Or,
dans [45], les auteurs arrivent & construire deux densités f* et f~ a—Holdériennes tel que le
transport optimal monotone T entre eux n’est pas a—Holdérien, c.a.d., on a ’assertion suivante

ffec®™@»Tec0" Vac(01).

Mais, cela n’implique pas que la densité de transport entre f et f~ n’est pas réguliere puisque
toute application de transport optimal 71" produit la méme densité de transport o, ce qui nous
permet, alors, de choisir la plus réguliere parmi eux pour étudier la régularité de o. Par
conséquent, la question de régularité C%® ou Lipschitz de la densité de transport o reste
ouverte.
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D’autre part, dans [83], les auteurs prouvent la continuité de l’application de transport op-
timal monotone T sous I’hypothése que f+ et f~ soient deux densités positives, continues avec
spt(f) C spt(f~) et 'un des ensembles {f* > f~}, {f~ > fT} soit convexe (la densité de
transport o est également continue dans ce cas). D’autres résultats existent en ce qui concerne
la régularité de la densité de transport dans certaines directions: dans [58], il a été prouvé que
lorsque f* sont Lipschitz continues avec des supports disjoints (et avec des conditions techniques
supplémentaires sur les supports), alors la densité de transport est localement Lipschitzienne
“le long des rayons de transport”. Dans [31], les auteurs ont généralisé le résultat au cas ou les
densités fT et f~ sont seulement dans LP, sans aucunes conditions sur les supports; ils prouvent
que si f¥ € LP(£2), alors pour presque tout x € €2, la densité de transport o € VVllof (R;), ou R,
est le rayon de transport passant par x. Or, comme on a ’assertion

ffell=oelP,
on pourrait se demander si ’assertion suivante est correcte ou pas

fFewl?=gewhr?

Pour des problemes de congestion de trafic, [39] a introduit une généralisation de la densité
de transport, appelée intensité de trafic, qui donne lieu & des problemes d’équilibre dans un jeu
a potentiel représentant les choix des agents dans un domaine congestionné. Ensuite, [21] a
montré I’équivalence du modele choisi avec le modele proposé par Beckmann dans [9]. 1l s’agit
de résoudre

min{/QF(w(az))dx : w:QHRd,V-w:f},

ot F: R?— R est une fonction convexe, superlinéaire, et telle que F(w) > |w| (pour représenter
le fait que le cout de transport augmente en présence de congestion). Le w optimal peut étre
identifié a I’aide d’une EDP elliptique dégénérée: en effet, on vérifie facilement que VF'(w) doit
étre un gradient, et on trouve donc V - (VEF*(Vu)) = f, ou F* est la transformé de Flenchel
de F'. Le probleme de cette équation, de type p—Laplacien, est que F* = 0 sur la boule unité,
ce qui en fait une équation tres dégénérée. La question de la régularité de w = VF*(Vu) a
été étudiée dans [21] (bornes L™ et H') et dans [44, 104] (continuité de w), sous des hy-
potheses de non-dégénerescence de F* en dehors de la boule. Or, pour des modeles de trafic
basés sur ’homogénéisation de modeles de réseaux [6], d’autres choix de F' sont nécessaires, et
cela donne F*(z) = Z?:1(‘Zi| —1)%.. Le probléme dans ce cas est extrément plus difficile, du
fait de la dégénerescence sur une zone non bornée. Brasco et ses collaborateurs ont travaillé en
profondeur sur ce probléme, en obtenant des résultats intéressants (mais durs) dans [18] et [20].
D’autres approches ont aussi été utilisées dans [47].

Pour étudier la régularité supérieure de la densité de transport o, ou de facon équivalente
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la régularité du flot optimal w dans le cas ou F(w) = |w|, une idée sera d’étudier le cas
F.(w) = |w| + ew|? et de faire tendre e vers 0. Malheureusement, les estimations H!, par
exemple, sur les flots optimaux w. ne passent pas a la limite et, on ne peut rien dire & propos
de la régularité du flot optimal w.

En effet, nous donnerons, au Chapitre 5, une famille de contre-exemples aux régularités
supérieures de la densité de transport o. En particulier, nous démontrons que la régularité
WP des densités f1 et f~ n’implique pas que la densité de transport o soit dans WP aussi,
c.a.d., on a l’assertion suivante

fFew?soeWh? Vp>1.

En plus, on a
ffec™™ »oecC™ VYac(o1).

PROPOSITION 0.4. On a les assertions sutvantes:

(0.7) ffeBV(Q) 4 oeBV(Q),

2p+e
(0.8) Vp>1,e>0, fFeWP(Q) A oeW, " (Q),
(0.9) ffecl(Q # ocHY(Q),
(0.10) frewh®(Q) % o€ Hy (),
(0.11) Vae(0,1), ffec Q) # oeWTQ),
(0.12) frec™ Q) # oW,
(0.13) fFeCc>®) 4 oeWh3(Q),
(0.14) fFeC™(Q) # oceWl(),
(0.15) Vae(01),e>0, ffec™(Q) 4 el W),
(0.16) Ve>0, fFeCi(Q) # oeC®5T(Q),
(0.17) Ve>0, ffec®() # oe ij*g(ﬂ),

Loy,
(0.18) Yae(0,1),e>0, ffeCheQ) A oeCy i),
(0.19) Ves0, fFeC?(Q) £ oecctit(),
(0.20) Ve>0, [FeC™(Q) # oeC™it(Q),
(0.21) Ves0, ffe0™@) 4 oeChiTQ)

Les contre-exemples que nous allons construire seront inspirés par [45, 84]. Plus précisément,
pour produire de tels contre-exemples, I'idée sera de fixer un réel v > 0 et de considérer les
rayons de transport (lq)qe(0,1) OU chaque rayon [, est défini comme suit
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a?
To = ?(xl +a), =1 € [—a,l].

En plus, la densité f* sera donnée tandis que la densité f~ sera & choisir de facon a ce que les
rayons de transport entre f et f~ seront exactement les segments (I;),. Ce réel v > 0 joue
un grand role dans la construction des contre-exemples: en fait, on voudra choisir a chaque fois
un 7 convenable pour obtenir un contre-exemple & la régularité WP (pour un certain p), C%®
(pour un certain ) ou BV. En particulier, pour faire un contre-exemple & la régularité WP,
pour un p — 1, on devra choisir un v — +oo. La régularité WP (C% ou BV) de la fonction
f~ dépend, éventuellement, du choix de parametre . Donc, pour chaque v > 0, on voudrait
vérifier que f~ est WP et pourtant, o ne ’est pas.

Dans le chapitre 6, nous nous intéressons a une nouvelle application des estimations LP sur
la densité de transport. Il s’agit d’étudier la régularité WP de la solution, en 2D, du probleme
du gradient minimal [108, 64]

(0.22) min {/ [Vuldz : v € BV(Q), ujgq = g},
Q

quand € est un domaine uniformément convexe, upq désigne la trace de u et g : 9Q — R

est une fonction L' donnée. Tout d’abord, nous rappelerons la connection entre (0.22) et le
probléme de Beckmann (voir aussi [65])

(0.23) inf{/ lw|dz : we LY(Q,R?), V-w =0 dans Q,w-n=f sur 89},
Q

ou f est la dérivée tangentielle de g (i.e., f = 0g/Id1, T est la tangente au bord de §2) et n
est la normale extérieure au 0f). Plus précisément, il est possible de prouver que si u est une
solution de (0.22), alors le champ w = Rz Vu résout (0.23), ou Rz désigne une rotation avec
angle T autour de I'origine. Or, ce probleme (0.23) est aussi équivalent au probleme de Monge-
Kantorovich entre deux mesures, f+ et f~, concentrées sur le bord:

(0.24) min{/Q Q\x—y\d/\ : )\GH(f+,f_)},

ou f = fT — f~. D’autre part, on rappelle que si A est un minimiseur du (0.24), alors le
champ de vecteur w) donné par
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1
<w>\,§>::/Q Qd)\(x,y)/o E(1—=t)x+ty) - (y—ax)dt, V SGC(Q,R2)

est un minimiseur de (0.23). En plus, tout minimiseur de (0.23) vient d’un minimiseur A de
(0.24). Pourtant, nous ne savons pas, par exemple, si ce minimiseur est unique ou pas, parce
que les seuls résultats connus a propos de 'unicité de wy nécessite qu’au moins 'un des deux
fT ou f~ soit dans L'(Q), ce qui n’est pas le cas ici comme f* et f~ sont concentrées sur le
bord. Cependant, nous sommes en mesure de prouver que si {2 est strictement convexe, si fJr
ou f~ est non-atomique, et s’ils n’ont pas de masse commune, alors il existe un unique plan de
transport optimal A et donc, un unique minimiseur w pour (0.23).

Par conséquent, étudier la régularité WP de la solution u revient & étudier la sommabilité
LP du flot optimal w. Rappelons-nous que les seuls résultats connus a propos de la somma-
bilité LP du flot optimal w demandent qu’au moins une mesure entre f* et f~ soit dans LP(1Q)
(voir Proposition 0.1). La sommabilité L du w dans le cas oul on transporte une mesure f*,
concentrée sur le bord, vers une autre f—, concentrée sur le bord aussi, n’est pas connue. En par-
ticulier, si f* € LP(0Q), est-il vrai que le flot optimal w entre f* et f~ est dans LP(Q,R?)?

FEn fait, en utilisant un argument d’approximation par des mesures atomiques, nous montrons
que si ff € LP(9Q), alors le flot minimal w est dans LP(2,R?), & condition que Q soit uni-
formément convexe et p < 2.

PROPOSITION 0.5. S% © est uniformément convexe, alors, pour une donnée au bord g dans
WLP(0Q), la solution u est dans W'P(Q), pour tout p < 2.

D’autre part, par un contre-exemple, nous montrons que ce résultat ne reste plus valable si
p > 2. Plus précisément, on a un contre-exemple ot fT et f~ sont dans L>°(99), mais le flot
optimal n’est pas dans LP(2,R?), pour tout p > 2.

PROPOSITION 0.6. On a lassertion suivante

g € Lip(0Q) % u € W'P(Q), Vp>2.

Par des estimations du méme type, on voit que I’hypothese classique g € CH1(9€) donnera

2
u € Lip(Q). Plus généralement, nous prouvons que si g € C-*(9Q), alors u € WhTa (Q).
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A partir du Chapitre 7 nous passons a un sujet de recherche différent, en lien avec la théorie
récente des MFG [79, 80, 81, 67, 68, 69, 28, 87, 7, 8, 33, 38, 63, 78, 11, 34]. On verra, pour-
tant, que plusieurs liens apparaissent avec les sujets développés dans les chapitres précédents.
Comme point de départ, la théorie des MFG était treés liée au contréle optimal [37, 43]. Dans le
chapitre 7, nous considérons un probleme de sortie d’'un domaine en temps minimal. Le temps
terminal des trajectoires n’est pas fixe, mais c¢’est le premier auquel elles atteignent le bord de 2.
Plus précisément, pour chaque zg € Q et tg € R, on considere la trajectoire !0:%0:% solution de

V() =kt v(#) u), t>to,
v(to) = o,

ot u : [tg,00) + B(0,1) est une fonction mesurable et k : Rt x Q +— R* est une fonction
donnée (appelée dynamique). De plus, on se donne une fonction g : 9Q +— Rt définie sur le
bord. Le but est de minimiser ce cott

+to,Zo,u 4 g<7£079607u)

parmi tous les controles u, ot 7!0:%0:% est le premier instant pour lequel la trajectoire ~t0-%o:u

touche le bord en un point noté 200",

Premierement, nous démontrons ’existence d’un controle optimal u sous certaines hypotheses
sur k et g. D’autre part, si ¢ est la fonction valeur associée a notre probleme de controle
optimal, c.a.d.,

o(t,x) = igf {r5% 4 g(AL"")}, V (t,2) € RT x Q,
alors ¢ est une solution de viscosité du probleme

—Op(t,x) + k(t,x)|Ve(t,z)| =1, (t,z) e RT x Q,
p(t,z) = g(z), (t,z) € RT x 0.

Nous démontrons aussi que cette fonction valeur ¢ est Lipschitzienne sur R™ x Q. De plus,
il est possible de prouver que 0yp > ¢ — 1, pour un certain ¢ > 0, ce qui est équivalent a une
borne inférieure |V| > ¢ > 0.

D’autre part, nous analysons quelques conditions d’optimalité pour notre probleme de controle.
Notre objectif sera d’obtenir plus de régularité sur les trajectoires optimales. En particulier,
nous prouvons que si u est un controle optimal, alors u est Lipschitzien, ce qui est équivalent a
dire que la trajectoire optimale v est C1'. Aussi, nous prouvons la suivante
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PROPOSITION 0.7. Si 7y : [to,to + 7] — Q est une trajectoire optimale pour (to,7(to))

ot 7 1= ) ot 4 est le contréle optimal correspondant), alors la fonction valeur est
v ¥
différentiable en (t,~(t)), pour tout t € (to,to + 7).

Par conséquent, on aura 1’égalité

Ve(t,y(t)

V() = =k(EA0) [ )]

, Vte (to,to +T’Y)‘

D’autre part, nous allons raffiner le résultat de semi-concavité donné dans [37] en montrant
qu’au lieu de supposer que la dynamique k est C! en (¢, ), seule une borne inférieure sur d;k
(tout en gardant ’hypothése C!! en ) est suffisante pour obtenir la semi-concavité de ¢ par
rapport a x. Pour gérer la dépendance en temps, nous devrons renforcer aussi la régularité du
bord. Plus précisément, on a

PROPOSITION 0.8. Si O;k > —c, |V2k| < C et 9Q est CYL, alors la fonction valeur ¢ est
semi-concave par rapport @ .

On rappelle que si la dynamique k ne dépend pas du temps, alors une condition d’une boule
uniforme extérieure (au lieu d'une hypothése C1! sur 99Q) est suffisante pour avoir la semi-
concavité de la fonction valeur (.

Dans le chapitre 8, nous étudierons un probleme de jeux & champ moyen ou on a une den-
sité d’agents, représentée par pg, dans un domaine €, et le but de chaque agent est de quitter
le domaine 2 & travers son bord 9 en temps minimal (ou de fagon plus générale en min-
imisant un couit qui est supposé étre donné par le temps nécessaire pour atteindre un point de
sortie éventuel z plus un cout sur le bord g(z) au point z). Afin de prendre en compte des
phénomenes de congestion, nous supposons que la vitesse maximale de chaque agent est bornée
par une dynamique k, c.a.d.,

1V ()] < E(pe,¥(1)),

ou 7(t) donne la position de I'agent a chaque instant ¢, p; est I’évolution de la densité pg
au temps t et k: P(Q) x Q — RT est une fonction de congestion donnée. Nous donnerons
une formulation Lagrangienne de ce probéme. Il s’agit de décrire I’évolution des agents par une
mesure 7 sur I'ensemble C(RT,Q)) de trajectoires possibles sur 2. En fait, pour chaque z € €,
on considere le probléme suivant

inf {Tw +9(v(1y)) = 7(0) =z, |7/ ()] < k((er)gn, (1)) p-p- t, ¥(t) = (7)) ¥V ¢ > 77}7

ou

7y :=inf{s >0 : y(s) € 0Q}.
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Une mesure n est appelée équilibre si son image par 1’évaluation au temps ¢t = 0 coincide
avec la distribution initiale py et n—presque toute trajectoire v minimise le coit 7, 4+ g(y(7y))
parmi toutes les trajectoires admissibles qui démarrent de ~(0). Nous montrerons l'existence
d’un équilibre 7, sous 'hypothese que la dynamique k est continue en (p,z) et Lipschitzienne
par rapport a z, en reformulant cette notion en termes d’un probléme de point fixe (voir [87]).

Nous donnerons ensuite une caractérisation de ’équilibre, en montrant que la distribution
d’agents p; satisfait une équation de continuité dont le champ de vitesse dépend du gradient
de la fonction valeur ¢ du probléme de controle associé au probléme de jeux a champ moyen
considéré. Cette équation de continuité sur p, satisfaite au sens des distributions, sera couplée
avec une équation de Hamilton—Jacobi sur ¢, satisfaite au sens de viscosité. Plus précisément,
nous montrerons que, sous des hypotheses convenables sur la dynamique k, p : t — p; et ¢ sont
solutions du systeme suivant

Op(t,x) — V- (p(t, x) k(mw)%) =0, (t,z) € (0,00) x Q,
(0.25) — Opp(t, ) + k(pt, )| Vo(t, z)| = 1, (t,z) € RT x Q,

p(0,z) = po(), z €,

o(t,z) = g(x), (t,z) € RY x 00,

D’autre part, sous des hypotheses de régularité sur le domaine 2 et la dynamique k, on a
ce qui suit

PROPOSITION 0.9. Si pg est une densité dans LP(QY), alors la restriction de p; a Q est qussi
absolument continue et a densité dans LP () pour tout t > 0, avec un contréole de la norme LP
de la densité de py par celle de la densité de pg, c.a.d., il existe une constante C' tel que

pellzoy < € llpollrr), VteRT.

Ces estimations LP seront tres utiles pour démontrer I'existence d’un équilibre dans le cas ou la
dynamique k est définie comme suit

ko) =< [ xa = 0150000 ). ¥ (p0) € P@) 0,

La signification de cette dynamique est que chaque agent évalue une densité moyenne des agents
autour de lui a travers le terme intégral, y étant un noyau de convolution et I'indicatrice nous
permet de ne pas prendre en compte les agents ayant déja quitté le domaine, et qui restent sur
0f). Sa vitesse maximale dépend de cette évaluation de la densité a travers une fonction ¢, qui
est supposée étre décroissante.
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Pour ce faire, 'idée sera d’approcher la dynamique k par des dynamiques plus régulieres k.,
ou k. est supposée étre de la forme

k(o) = [ xe =05 0 o)), ¥ (o) € (@) x 0

Ici 9° est une fonction cut-off qui converge vers 1 3 quand € — 0. Si n® est un équilibre as-
socié a la dynamique k., alors n° — n ou 7 sera un équilibre associé a la dynamique k. Cela
découle du fait que les estimations LP sur pj := 1502 - (er)#n° sont uniformes en e, ce qui permet
de montrer la convergence uniforme de la fonction valeur ., associée au probleme de controle
avec la dynamique k¢, a la fonction valeur ¢, associée avec la dynamique k.

Dans le chapitre 9, nous étudions le probleme de jeux a champ moyen stationnaire de (0.25) avec
une source f. En d’autres termes, nous considérons d’abord le méme probleme qu’auparavant
avec I'ajout du fait qu’a chaque instant ¢, une densité additionnelle f (independente de t) entre
dans le jeu. Dans ce cas, le systeme (0.25) serait

Dup(t,z) — V- (p<t, ) k(pt,mm) —f (ha) e (0,00 x
(0.26) ~ up(t,2) + k{p ) [Vep(t,a)| = 1, (o) R x 0,

p(0,z) = po(x), x €,

p(t,z) =0, (t,z) € RY x 09,

De ce systeme, on considere la version stationnaire, qui est la suivante

-V pk(p,->§:§|>—f dans €,
)|Ve| =1 dans €,

(0.27) )
=0 sur Of).

Tout d’abord, nous voulons étudier l’existence d’'un équilibre pour le probleme stationnaire
associé a (0.27). En fixant T" > 0 suffisamment grand, nous posons p" := fOT(et)#n dt, pour
toute mesure n sur C(R™, Q). Pour tout = € Q, nous considérons le probleme

min {7’7 c(0) =z, |[Y ()] < k(p",7(t)) p.p. t € (0,7y), v(t) =(ry) €0Q V t > 7'7}.
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Encore une fois, n est un équilibre pour le probléeme stationnaire si son image par 1’évaluation
au temps t = 0 est égal & f et 1 est concentrée sur ’ensemble des courbes optimales, c.a.d.
N—p.p. 7 est une courbe optimale pour v(0). Dans le cas ou la dynamique k est réguliere, on
peut démontrer, comme au Chapitre 8, 'existence d’un équilibre 7 en utilisant une méthode
du point fixe.

D’autre part, on verra que le systeme (0.27) n’est rien d’autre que celui de Monge-Kantorovich
pour le probléme de transport optimal entre la densité f et la frontiére en présence d’une
métrique non-uniforme d., ot ¢ = k~!. En d’autres termes, nous considérons le probleme de
transport

(0.28) min {/Qdc(:n,y) d\ 1 A e MT(Qx Q), () xA = f, 1) A C 0(2}

1
de(z,y) = inf {/0 c(y()Y ()] dt = v € CH([0,1],2), 7(0) = = et 4(1) = y} Va,y e

Puisque la mesure (II,)xA\ sur 00 est completement arbitraire, alors il est clair que le choix
optimal est de la prendre égale a Py f, ou

P(x) = argmin {d.(x,y), y € 0} pour tout x € Q,

ce qui signifie que A := (Id, P)4f est 'unique plan de transport optimal pour (0.28), qui est
également le méme que

(0.29) min{/QXQdc(x,y) dA : A e II(/, P#f)}.

Ce qui est aussi équivalent au probleme suivant

(0.30) max{/udf D Vul <e¢, u=0 sur OQ}.
Q

Maintenant, nous voulons généraliser la notion de la densité de transport au cas ou le coft
de transport n’est pas la distance Euclidienne, mais c’est plutot la distance géodésique avec
un poids c¢. Dans ce cas, les rayons de transport seront des géodésiques (et pas forcément des
segments). Nous posons alors

o= Hl I—’Yagy d)\(l‘, y))
QxQ
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ol 7, est une géodésique reliant x a y. De fagon équivalente,

1
<o@>=Aﬂgxmw4¢wme%¢ma v 6 e CQ).

D’autre part, le probleme de Beckmann (0.2) devient

(0.31) min{/ cdw| : we MHQ), V-w=f dans SOZ}
Q

En plus, si on pose

1
<w@>—4§gMaw4§wwmy%¢ww V¢ € CURY),

alors, la mesure vectorielle w résout (0.31). La version la plus compliquée du systeme (0.4)
devient

-V <U|§ZI> = f dans (),

(0.32) u=0 sur 02,
|Vu| <e¢ dans €,
|Vu| =c o — p-p-

La question que nous considérons maintenant est de savoir si la densité de transport o, dans
(0.32), de f a Pyf (ou de maniere équivalente, le champ de vecteur optimal w dans (0.31))
est dans LP(QQ) quand f € LP(Q)). Pour cette raison, nous démontrons que le Jacobien J; de
Papplication x — Pi(x), on P;(z) est le point de la géodésique entre x et P(x) situé a une dis-
tance (1 —t) d.(z,082) du bord, est borné inférieurement par une constante strictement positive
C, multipliée par un facteur (1 —t), c.a.d. on a

Je > C(1—1),

des que 2 et ¢ sont lisses. Grace a cette borne, nous arriverons a démontrer 'estimation
suivante

lollze) < Cllfllre ()
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oit C est une constante qui dépend seulement de d, diam(2), cmin, Cmax; ||V¢||sos |[D?cl|oo et
de la borne inférieure de la courbure de 9§2. Donc, on a le résultat suivant

PROPOSITION 0.10. La densité de transport o entre f et Puf est dans LP(Q2) dés que
f € LP(Q) et, sous les hypotheses que ) satisfait une condition de boule uniforme extérieure et
que ¢ soit C1L,

Revenons au probleme de jeux a champ moyen stationnaire, nous observons que la densité
d’équilibre p n’est rien d’autre que la densité de transport o entre f et Puf. Et donc, on a

pllze) < Cllfl|Le()-

Ces estimations L? seront aussi tres utiles pour généraliser le résultat d’existence d’un équilibre
pour le probleme stationnaire au cas ou la dynamique k est moins réguliere. Plus précisément,
nous démontrons 'existence d’un équilibre stationnaire dans le cas ou k est définie comme suit

k(p, ) = h(/ﬁx(af —y)lg(y) dp(y)>7 vV (p,x) € P(Q) x €,

exactement comme ce qu’on a fait au Chapitre 8 dans le cas évolutif. La différence est que
ici les hypotheses sont sur le terme source f et pas sur la donnée initiale py qui n’a pas lieu
d’étre dans un probleme stationnaire.

Le lecteur pourra remarquer que le traitement de la donnée au bord g, les estimations LP,
et la notion de la densité de transport sont finalement le point clé et le fil conducteur de la
these, y compris dans la partie MFG.






CHAPTER 1

Preliminaries on the Monge-Kantorovich problem

Let Q be a compact domain in R? and f*, f~ be two finite non-negative Borel measures
on Q with the same total mass; i.e. f*, f~ € MT(Q) and fT(Q2) = (). The goal of the
transport problem is to move f* onto f~: this means, roughly speaking, that one needs a map
specifying where to move the mass. Taking then any Borel map T :  — §, we try to under-
stand what should mean to consider it as a way to transport the distribution of mass given by
ft: the idea is that one should move all the mass which is in a point x into the point T'(x). Yet,
this simple “pointwise” point of view is not formally correct unless f* is the sum of countably
many point masses, but it leads to the correct idea that the mass which will be in any Borel set
A C Q after the movement is f7(T~!(A)). Since we want to move f on f~, it should happen
that this mass equals f~(A). Following this intuitive argument, a Borel map T : Q — Q is
said to be a transport map from f* to f~ if Ty f™ = f~, where the push-forward is defined as

TufT (A):= fH(T7(A)) for all Borel set A C Q.

Once we know what a transport map is, we are interested in finding a cheapest one; to ex-
plain what this means, we need to consider a continuous cost function c(x,y) (typically, we take
c(x,y) = |z — y|): its meaning is that the cost of moving a unit mass from the point z € Q to
the point y € Q is ¢(z,y). Recalling the meaning of the mass following the transport map T,
it is natural to consider, as the cost of the transport 7', the quantity

(1.1) /Qc(x,T(x))der.

The task will be to find an optimal transport map, which is a transport map minimizing the
quantity (1.1) among all the transport maps from f* to f~. In other words, we consider the
following problem, which is already introduced by Monge in [93],

(MP) inf{/ﬂc(g;,T(a:))dﬁ c Ty ft = f—}.

Yet, even if this problem is quite easy to state, it is not easy at all to solve it and in gen-
eral, it may also have no solutions (to see that, just consider the case where f* = §,, for some
x € , and f~ is any probability measure different than a Dirac mass; in this case no transport
map can exist).

27
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However, the first key ideas for studying the Monge problem are due to Kantorovich [73, 74]
in the 1940’s: he proposed to consider as admissible ways to move the mass all the measures
v defined in  x Q admitting f* and f~ as marginals; each of these measures will be called
transport plan. The meaning of this definition is to allow the splitting of masses; roughly speak-
ing, consider the mass contained in a point x: according to Monge’s formulation, it should be
entirely moved to the point T'(z), while Kantorovich’s idea is to distribute it in  more freely,
provided that the final distribution of the points results to be the target measure f~. More
precisely, the Kantorovich problem is the following

(KP) min{/QXQC(fc,y) dy : y€ H(fﬂf‘)}

where

H(*f) = {7 EMF QX Q) ¢ (IL)yy = £, ()47 = f—}

and II,, II, are the two projections of €2 x Q onto 2. Let us note that the Kantorovich
problem of finding an optimal transport plan is a generalization of the Monge one of finding
an optimal transport map. Indeed, if T is a transport map from f* to f~, then vy :=
(Id,T)uf* € II(fT, f7) and, we have

/QXQC(:C,y)dfyT:/QXQ c(ac,y)d([d,T)#fJr :/Qc(a;,T(:r))df*.

This generalization is extremely useful for many reasons; let us briefly discuss some of them.
First of all, one can show that the Kantorovich problem is “much easier”, since it is immediately
seen to admit a solution. In fact, the set of all transport plans between f* and f~ belongs to the
normed space M1 (2 x Q), and in particular we will see that it is, for the weak convergence of
measures, a compact subset of it; moreover, the cost in (KP) is a linear function of the transport
plan. On the other hand, if (7},), is a minimizing sequence of transport maps, then, up to a
subsequence, T,, — T weak™ in L°; but, this is not sufficient to get that T is a transport map.
Consequently, it is much easier to compare different plans than different maps. In addition, an-
other big difference between (KP) and (MP) is about symmetry: for the Kantorovich problem,
exchanging f* and f~ does not have any effect, and it is completely equivalent to transport
fton f~or f~ on f* provided we replace c(x,y) with c(y,x); for the Monge problem, this is
absolutely not true.

PROPOSITION 1.1. (KP) admits a solution.

PROOF. We need to show that the set II(f*, f7) is compact and that v +— K(v) := [ecdyis
continuous and then, to apply Weierstrass’s Theorem. The continuity of K follows immediately
from the definition of the weak convergence of measures and the fact that the cost ¢ is continu-

ous. For the compactness, take a sequence (v,,), C II(fT, f7). They are measures with the same
total mass (which is f7(Q) = f7(Q)) and so, they are bounded in M™*(Q x Q). Hence, there
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exists a subsequence 7,, — v converging to a non-negative measure . We just need to check
that v € II(f*, f7). This may be done by fixing ¢ € C(Q2) and using [ ¢(z)dvy,, = [¢dfT
and passing to the limit, which gives [ ¢(z)dy = [ ¢dft. This shows that (II;)xy = f*. The
same may be done for II,.  [J

On the other hand, the problem (KP) is a linear optimization under convex constraints,
given by linear equalities and, so an important tool will be duality theory, which is typically
used for convex problems. In fact, by an inf-sup exchange, we are able to find a formal dual
problem (DP) for (KP). To do that, let us express the constraint v € II(fT, f~) in the following
way: note that, if v € M™( x Q), then we have

s A [wrarts [war - [ @@ e i} - {0 i y Il 1)

ut eC(Q) 400 else.

Hence, we may look at the problem, we get

min cdy + su {/u+d++/u_d_—/ ut(z) +u” d}
v EMT(QxQ) {/QxQ K uieg(ﬂ) Q / Q / QXQ( (=) W)y

and consider interchanging sup and inf:

If we come back to the maximization over (u™,u~), one can rewrite the inf in v as a con-
straint on vt and

wt AL ) @) )} -

0 if uThu <con Qx0Q
yEMT(QxQ)

—00 else,

where u™ @ u~ denotes the function defined through (ut @ u™)(z,y) := u™(z) + v (y). Fi-
nally, we get the following dual problem

(DP) sup{/ u+df+—|—/u_df_ ut e C(Q), u+@u_<c}.
Q Q
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In fact, there was a great development in studying the duality relationship between prob-
lems (KP) and (DP): a main ingredient was the extension of the notion of superdifferential for
concave functions as proposed by Rockafellar [98], leading to the notions of ¢—concavity and
c—superdifferential (see [75, 99, 100]). For completeness, let us introduce an alternative proof
(which is essentially taken from [103]) based on a simple convex analysis trick.

PROPOSITION 1.2. The duality formula min (KP) = sup (DP) holds.

PRrROOF. For every p € C(€Q x ), set

H(p) ::—sup{/S)u+df++/S)udf cut e C(Q), u+@u§c—p}.

Then, it is not difficult to see that H(p) € RU {400}, for all p € C(2 x Q). This follows
immediately from the fact that for a maximizing sequence (u;’,u, ),, we can always assume
that these functions share the same modulus of continuity as ¢ — p (in fact, if we replace u,, by
v,, where v, (y) := min{c(z,y) — p(z,y) —u} (x) : z € Q}, for every y € Q, the constraints are
preserved and the integrals increased) and that they are uniformly bounded (this may be done
if we note that adding a constant to u; and subtracting it to u,, is always possible) and so, to
apply Ascoli-Arzela’s Theorem. Moreover, we have that

e H is convex: take py and p; with their optimal potentials (ug,uy) and (ui,uj). For
t € [0,1], define p := (1 —t)po + tp1, uy = (1 — t)ug + tuf and u; = (1 — t)uy + tuj . Yet,

the pair (u;",u; ) is admissible in the max defining —H (p;) and so, we have

H(py) < —(/Qujdﬁ + /Qu; df‘) = (1—1t)H(po) +tH(p1).

e H is ls.c.: take p, — p uniformly in Q x Q and extract a subsequence (py,)r realizing
the liminf of H(py,). From uniform convergence, the sequence (py, )r is equicontinuous and

bounded. Hence, the corresponding optimal potentials (uf{k,u;k)k are also equicontinuous and

bounded and so, we can assume u,; — u* and u, — u~ uniformly in Q. As

uT+Lk EB'U/:% S C_pnk7
then
ut@u < c—p

and

H(p)§—</Qu+df+ + /Qu_df_) :lirr}lian(pn).

Now, let us compute H* : M(2 x Q) — R U {400}, the Legendre transform of H. For
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v € M(Q x ), we have

m@) =sw{ [ par-He)pec@xn)

_sup{/pd’y+/u+df++/u_df_:uiEC(Q),pEC(QXQ),u+®u_§c—p}.

If v¢ MT(Q xQ), ie. there is a non-negative continuous function pg such that f pody < 0,
one can take u* =0, p, = ¢ — npy, and for n — +o0, we get H*(y) = +oo. On the contrary, if
v € MT(Q x Q), we should choose the largest possible p, i.e., p:=c— (u™ ®u~). This gives

H*(v) /cd7 + sup{/u+df++/u_df_ —/(u’L(x)—l—u_(y))dy ot EC(Q)}

+00 else.

_ {fcdv if yeTI(f*, )

Yet, we have already seen that H is convex and l.s.c., then H** = H. In particular, we have
H**(0) = H(0). Yet, H(0) = —sup (DP) and,

H*(0) :=sup{< 0,y>—-H*(y) : v e M(Qx Q)} = —min(KP). O

Using this duality result (i.e., min (KP) = sup (DP)), we are able to give the following stability
result that we will need in the sequel:

PROPOSITION 1.3. Let v, be an optimal transport plan between f* and f,, and assume
that f, — f~. Then, up to a subsequence, v, — 7y, where v is an optimal transport plan
between ft and f~. Moreover, if all the plans 7y, are induced by transport maps Ty, and v is
induced by a map T, then we have T, — T in L?>(f%).

PROOF. Firstly, it is easy to see that there is a subsequence v,, — v with v € II(fT, f7).
Let (u;} ,u, ) be a corresponding maximizer for (DP) between f* and f, . From Proposition
1.2, we have

/u:[kdf++/unkdfnk :/ cdyp, — cdy.
Q Q QxQ QxQ

ffk are equicontinuous and equibounded, and so there are

two subsequences u,; — ut and u, — u~ with u* ®u~ < ¢ Hence,

In addition, we can suppose that w



32 1. PRELIMINARIES ON THE MONGE-KANTOROVICH PROBLEM

/u+df++/udf—/ cdn,
Q Q QxQ

which implies that ~ is an optimal transport plan between f* and f~, and (u™,u™) is the
corresponding maximizer for (DP). The last part of the statement, when plans are induced by
maps, can be deduced by the weak convergence of the plans. Using v, = (Id,T,)xf" and

n — v = (Id,T)xf" and testing the weak convergence against the test function ¢(z,y) =
&(x) - y we obtain

/5 2)df*(a —>/£ 2)df (@),

which means that we have the weak convergence T, — T in L?(f*). We can now test against
é(x,y) = |y|> and obtain

/ To(@) dfH(z) = / (@) df* (a),
Q Q

which proves the convergence of the L? norm. This gives strong convergence in L2(f*). O

Concerning the existence of an optimal transport map for (MP): the first general existence
result has been proved when the cost is c¢(z,y) = |z — y|?: it was obtained independently in
1984 by Knott and Smith, [76], and in 1987 by Brenier, [22, 23]. After their first results, many
generalizations (¢(x,y) = | — y|P, p > 1) come out, see for example [10, 62, 97, 113]. Here,
for the sake of generality, we provide a proof of existence of an optimal transport map when the
cost is ¢(x,y) = h(x—y), where h is a strictly convex function, which includes the quadratic and
the power cases. In fact, the duality min (KP) = sup (DP) implies that optimal v and (u*,u™)
satisfy

u(x) +u”(y) = h(z —y) on spt(y).

We recall that the function u™ shares the same modulus of continuity as the cost c¢. Hence, u™
is Lipschitz continuous in this case. If f* < £%, then for y—a.e. (z,y), we get

Vu'(z) € Oh(z —y),

where Oh denotes the subdifferential of h. As h is strictly convex, then this shows at the same
time that every optimal transport plan is induced by a transport map and that this transport
map is

z = T(z) =z — (0h) "1 (VuT(z)).
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Since the potential u™ does not depend on ~, then this map is uniquely determined and
so, there is a unique optimal transport plan 7 (which is in fact induced by the map 7'). In
the quadratic case, one can easily see that there is a convex function u such that the optimal
transport map 7T is the gradient of u, i.e., T'= Vu.

On the other hand, it has been really hard to give some answer about the existence of an
optimal transport map in the Euclidean case (i.e., when ¢(z,y) = |z — y|). The main difficulty
of this problem is the fact that the cost |z —y| is convex but not strictly convex. More precisely,
due to the lack of strict convexity of the Euclidean cost, the uniqueness of the optimal transport
plan is in general not true, except for particular situations, and moreover not all the optimal
transport plans are actually transport maps. Therefore, there is the additional trouble of se-
lecting a particular optimal transport plan, which comes from a map. The proof of existence of
such a map has took a lot of time: in the work of Evans and Gangbo [58], it was considered the
case when f and f~ are two positive Lipschitz densities supported in disjoint sets. Afterwards
Caffarelli, Feldmann and McCann [32] and Trudinger and Wang [110] independently extended
the result to the case when f™ and f~ are absolutely continuous with respect to the Lebesgue
measure £%. Then, Ambrosio [1, 4] proved that it was sufficient the absolute continuity of
the measure fT, while f~ could be any measure; his proof is based essentially on the notion of
c— cyclical monotonicity. In order to understand this, we first need to analyse the support of the
optimal v. In fact, one can easily see that the support of any optimal transport plan ~ for (KP)
is c—cyclically monotone, i.e., for any k € N, any finite set of pairs (z1,y1), ..., (k, yx) € spt(7)
and any permutation o, we have

(]
Q
)
:S
Mpr

c Zﬂza ya(z
i=1 i=1

This property is a generalization of the cyclical monotonicity introduced by Rockafellar in [98],
and it was first considered by Knott and Smith in [77]; a detailled discussion can be found in
[62]. In the Euclidean case: this implies that, for all (z,y), (z,y') € spt(v), we have

=yl + 2" =y | < |z —y| + 2/ =yl

This inequality has the intuitive meaning that if an optimal transport plan moves x to y and
2’ to ¢/, then this must be more convenient than moving x to v’ and z’ to y. In particular, it
implies that the segments [z, y] and [2/,y'] cannot intersect at an interior point for one of them,
except they have the same direction. This is a well-known property in the mass transportation
problem with Euclidean cost. To be more precise, we will introduce the notion of transport rays.
First, let us note that, in the Euclidean case, if (u™,u™) is a maximizer of (DP), then one can
suppose that u™ is 1—Lipschitz and u~ = —u™. As a consequence of that, we get the following

1) win{ [ e-ylars venrt o) = s [udit- 1) s uetin@ |

The equality of the two optimal values implies that optimal v and u satisfy u(z)—u(y) = |z—y|
on the support of v, but also that, whenever we find some admissible v and wu satisfying
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[z —y|dy = [ud(fT — f7), they are both optimal. Let u be such a maximizer (which is
called Kantorovich potential). We call transport ray any non-trivial (i.e., different from a sin-
gleton) segment [x,y] such that u(x) — u(y) = |z — y| that is maximal for the inclusion among
segments of this form (this definition makes sense since u is affine on the whole segment [z, y]).
This notion has been first introduced by Evans and Gangbo in [58], even if Monge himself had in
mind something similar (see also [1, 32, 50]). Following this definition, we see that an optimal
transport plan has to move the mass along the transport rays. Moreover, we call S the union of
all nondegenerate transport rays, ST (resp. S~) be the set of lower (resp. upper) endpoints of
nondegenerate transport rays (i.e., those where u is maximal (resp. minimal) on the transport
ray, say the points = (resp. y) in the definition u(z) — u(y) = | — y|). Finally, we denote by D
the set of double points, i.e., those whose belong to several transport rays.

In fact, it is not difficult to prove (see, for instance, [103]) that the Kantorovich potential u
is differentiable at any interior point z of a transport ray [z,y] with Vu(z) = e := (z—y)/|x—y].
To see that, take 2’ € B(z,¢), € > 0 is small enough, and let z” be the projection of 2z’ on the
segment [z, y]. Then, there are a vector v orthogonal to e and a small ¢ such that 2’ = 2" + tv
and so, one has

w(Z) = u(z" +tv) = uZ" + tv) —u(z") +e- (' — 2) +u(z).

Yet, one can check easily that

lu(z" + tv) —u(z")| = o(|' — 2|).

As a consequence of that, two different transport rays can only meet at a boundary point for
both of them, and in such a case, one can show that v must be not differentiable at such a point
(this implies that £4(D) = 0). Moreover, the transport rays have some regularity; they satisfy
Property N for “negligibility”. Let us introduce the notion of this property.

DEFINITION 1.4. We say that Property N for “negligibility” holds, for a given Kantorovich
potential u, if for every set B C §) such that:

e BCS
e BNr is at most countable for every transport ray r,

then L£4(B) = 0.

Notice that this property is not always satisfied by any disjoint family of segments, and there
is an exemple (by Alberti, Kirchheim, and Preiss, later improved by Ambrosio, Kirchheim and
Pratelli; see [3]) where a disjoint family of segments contained in a cube is such that the collec-
tion of their middle points has a strictly positive measure. Yet, one can prove that the direction
of the transport rays satisfies additional properties, which guarantee Property N. More pre-
cisely, we are able to show (see, for instance, [103]) that the gradient of a Kantorovich potential
u is in fact countably Lipschitz. To see that, let us define
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S = {ZBGS : dze S with u(z) —u(z) = |z — 2| >€}, e >0,

which is roughly speaking made of those points in the transport rays that are at least at a
distance e apart from the upper boundary point of the rays. It is clear that U.~0S: = S\S™.
In addition, it is easy to check that, if x € S., then

u(z) = inf |z —y|+u(y).
(z) yww)! yl +u(y)

Hence, the restriction of uw to each set S is semi-concave. Using this fact, we get the fol-
lowing (see [103]):

PROPOSITION 1.5. The property N for “negligibility” holds for a given Kantorovich potential

ProoOF. Without loss of generality, suppose that Vu is Lipschitz. Consider a set B in the
definition of Property N (see Definition 1.4). Take = € B. So, x belongs to some transport ray
r. Yet, it is clear that this ray r intersects at least one hyperplane x; = ¢, for some i € {1, ..., d}
and g € Q, at exactly one point of its interior (we denote by H;, such an hyperplane and by

B , the set of all points « in B having this property). In this way, one has B = U; (B; . Let
R; , be the set of all transport rays that meet the hyperplane H;, at exactly one point of its
interiors (we denote by I; , the set of all the intersection points). Set

Aig= {(y, t)yelLigxR:3reR ,yer and y+tVu(y) € r\D}.

Now, let us define the map & 4 : A; 4 — R? by setting, for (y,t) € Aig, &iq(y,t) =y + tVu(y).
The map &; 4 is injective, since getting the same point as the image of (y,¢) and of (y/,t') would
mean that two different transport rays cross at such point. B; 4 is contained in the image of &; 4
by construction, so that & 4 is a bijection between B’ = ¢ Y(B; ) and B; 4. The map & 4 is
also Lipschitz, as a consequence of the Lipschitz behav1or of Vu. Note that B’ is a subset of
H; 4 xR containing at most countably many points on every line {y} x R. By Fub1n1 s theorem,
this implies £4( Bj,) = 0. Then we have also LYB;,) = Ed(&,q(B;’q)) < Lip(& 4)2L%( B ),

which implies £4(B;,) =0. O

Finally, we are ready to find an optimal transport plan v somehow better than the others
(i.e., induced by a map). In fact, the idea was to consider the following

(1.3) min{/ lz —y| + elz —y|>dy : 7€H(f+,f_)}, e>0.
QxQ
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If 7. is an optimal transport plan for (1.3), then it is not difficult to see that 7. — v when
¢ — 0, where 7 is an optimal transport plan for (KP) with Euclidean cost. Moreover, by the
c—cyclical monotonicity of spt(y:) when & — 0, one can prove that, for (x,y), (z',y') € spt(7)
such that z, 2/, ¥y and 3/ are all points of a same transport ray r, we have

o =y + o' =y )P < |z —y' P+ |2’ — gl
which is equivalent to say that
(1.4) (z—2")-(y—9y)>0.

Let us define an order relation on such a transport ray through z < z’ < wu(z) > wu(z’). This
implies that if x < 2/, then y < 3’. Now, let us define the interval I, as the minimal interval
I such that spt(y) N ({z} x ) C {x} x I. As the interiors of all these intervals are disjoint
and ordered, then there can be at most a countable quantity of points x such that I, is not a
singleton. Using Proposition 1.5, we infer that the optimal transport plan v will be induced
by a map T as soon as fT < £ (thanks to (1.4), this plan 7 is monotone nondecreasing along
each transport ray; it is so-called the monotone optimal transport plan and the map T, which
corresponds to it, the monotone optimal transport map). So, we have the following

THEOREM 1.6. If f+ < L%, then (MP) reaches a minimum.



CHAPTER 2

Transport density

2.1. Definitions

In the mass transportation problem with Euclidean cost (supposing also that the domain
is convex), it is classical to associate with any optimal transport plan v for (KP) a non-negative
measure o, on {2, called transport density, which represents the amount of transport taking
place in each region of €. This measure o, is defined by

1
(2.1) <oy p>= / dy(z,y) / (g (D)o (D]t for all o € C(Q)
QxQ 0

where w; , is a curve parameterizing the straight line segment connecting x to y. Notice in
particular that one can write

(2.2) oy(A) = HY (AN [z,y]) dy(z,y) for every Borel subset A C Q
QxQ

where H! stands for the 1-dimensional Hausdorff measure. This means that o, (A) stands for
“how much” the transport takes place in A, if particles move from their origin x to their desti-
nation y on straight lines.

This measure ¢, had been already considered by Janfalk (see [71]). Moreover, in the work
of Evans and Gangbo, it was one of the main tools to build an optimal transport map for the
Monge’s problem; it was the additional ingredient that they used to recover enough information
to move correctly the mass inside each transport ray. More precisely, their construction used
the approximation of the so-called p—Laplacian: they considered the solutions u, of the problem

—V - ([Vup|P2Vuy,) = f7— f~

and, passing to a limit for p — +o0, they prove then that there is some u € Lip,(£2) such that,
up to a subsequence, u, converges uniformly to v and \Vup]p_2Vup weakly *—converges in
L*° to oVu, where o is a non-negative bounded density. Then, in particular, one has

(2.3) —~V-(oVu)=fr—f".

The function u is a Kantorovich potential, while o is the transport density between f* and
f~. From the definition (2.1), we see that a transport density 0., does not depend uniquely on
fT and f~, but also on the choice of the optimal transport plan «. However, the uniqueness of
this measure is true under some assumptions on the data. In fact, we have the following result

37
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(see, for instance, [59, 103]).

PROPOSITION 2.1. Suppose fT < L4 or f= < L% Then the transport density is unique,
that is, any optimal transport plan ~ between f+ and f~ defines the same transport density o..

PROOF. Suppose f+ < £¢ and let u be a Kantorovich potential for the transport between
fT and f~. Define the map R : Q x Q — R, valued in the set R of all transport rays,
sending each pair (z,) into the ray containing z (this is well-defined y—a.e. since f+ < £¢
and £4(D) = 0, where D is the set of double points). So, we can write v = 4" ® a, where
a = Ry~ (notice that the plan 4" will be optimal between its own marginals, for a—a.e. r € R).
Hence, we have o, = 0, ® a. It is clear that the measure o does not depend on 7, since it
has been obtained as an image measure through a map only depending on x and hence, only
on f*. On the other hand, o, is the 1D transport density associated with the optimal trans-
port plan v" and so, one can see easily that it uniquely depends on the marginal measures of
7. But, (IL;)gy" (resp. (II,)x(7"L(Q x D¢))) must coincide with the disintegration of f+
(resp. f~LDc) according to the map R and then, it does not depend on . And, the measure
(ITy) £ ("L (£2 x D)) can only be concentrated on the two endpoints of the transport ray r. Yet,
an endpoint where u is maximal cannot contain any mass of the target measure unless the source
one has an atom at the “beginning” of the transport ray. But, this is not the case for a—a.e. ray
r € R, as ft < £% and Property N holds (see Proposition 1.5). Hence, (IL,)4(y"L (2 x D))
is a single Dirac for a—a.e. r € R, with mass equals to 1 — (II)%(7"L (2 x D)). Yet, this
last quantity does not depend on « but only on f* and f~. The same result is true if f~
(in place of fT) is absolutely continuous with respect to the Lebesgue measure £?, since we
recall that the transport plans between f™ and f~ remain the same swapping f*and f~. O

2.2. LP summability

There are several papers, mainly by De Pascale and Pratelli, Evans and Feldmann and Mc-
Cann, adressing absolute continuity (or more generally, LP summability) of the transport density
(see, for instance, [48, 50, 51]). In [50], the authors show estimates on the dimension of the
transport density o in terms of the dimensions of the measures f* and f~, and they represent
the connection between the study of the dimension and that of the summability of o. Alterna-
tively, in [102], the author gives a short proof for this summability result; the idea is based on
displacement interpolation and on approximation by discrete measures. More precisely, we have
the following

PROPOSITION 2.2. Suppose fT < L or f~ < L. Then, the unique transport density o
between ft and f~ is also absolutely continuous with respect to the Lebesque measure L.

PROOF. Let v be an optimal transport plan between f* and f~, and let f; be the inter-
polation between these two measures, i.e., fi = (II;)xvy where II;(z,y) := (1 — t)x + ty (note
that fo = f* and f; = f~). From (2.1), it is easy to see that

1
(24) o< C/ ft dt.
0
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Hence, to prove that o is absolutely continuous with respect to the Lebesgue measure £%, it
is sufficient to prove that almost every measure f; is absolutely continuous with respect to £%.
First, we suppose that f~ is finitely atomic (the points (x;);=1,.., being its atoms). In this case,
we will choose v to be the monotone optimal transport plan between f™ and f~ (let T be the
corresponding monotone optimal transport map). For each i € {1,...,n}, set Q; := T~ ({x;})
and let Q;(t) be the image of Q; through the map =+ (1 —t)z +tT(x). It is easy to see that
these sets (£2;(t))i=1,..n are disjoint, for every ¢ € [0,1]. So, for every Borel subset A C §, we

have
thAmQ Zf*(Ale(_)t )zf*(OAm?(_t)t_ml').

1=1

Yet,

AﬂQ —t:IZZ‘ 1
Ed(U 1—t ) = (1—t)d £4A).

Then, f; < £%, for all t < 1. Now, take a sequence f; of atomic measures converging to
f~. From Proposition 1.3, we know that the corresponding optimal transport plans v, between
/T and f, converge to an optimal transport plan v between f* and f~, and f,; = (IL;) 2y
converge to the corresponding f;. We conclude by observing that the absolute continuity esti-
mates on f, ¢+ may pass to the limit. [

Moreover, we are able to find estimates for the LP summability of the transport density o
under stronger assumptions on the data. In fact, one can expect some results stronger than the
last one, i.e. the L' result on o (see Proposition 2.2), if the source (resp. target) measure f+
(resp. f7) belongs to LP, for some p > 1. In [50], the authors gave some LP estimates on
the transport density o via geometrical arguments. Yet, their result has been strengthened in
[102], where the author proves the following

PROPOSITION 2.3. Suppose f* € LP(Q)). Then, if p < d/(d — 1), the unique transport den-
sity o associated with the transport of f+ onto f~ belongs to LP(Q) as well.

PrOOF. Using Minkowski’s inequality, (2.4) implies that

1
| o oy < C /0 | fi Loy dt.

First, consider the case where f~ is discrete: we know that f; is absolutely continuous and
that it coincides on each set €;(¢) with the density of a homothetic image of f* on €;, the
homothetic ratio being (1 — ¢). Hence, we have

/th(y)pdy — Z/ fely pdy—Z/ < _d)>pdy

= (1-0)" /f+ P da = (1 t)d(l_p)/Qer(:U)pdx.
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Consequently,
_d
I fe llry= Q=077 | f* oo,

where p’ := p/(p — 1). In addition, it is easy to see that this inequality, which is true in the
discrete case, stays true at the limit as well (i.e., if f~ is not atomic) and then,

1 1 4
o sy € [ 11 s dtsc( [a-o7? dt) | 5+ limey < 400, O

This result is actually sharp! One can give an example where f* € L, but the singularity

of the target measure f~ prevents o from being LT (just consider the case where we send a
bounded density f* to a Dirac mass).

What happens if both f* and f~ arein LP? It is reasonable, in this case, to expect that the

d
transport density o between f* and f~ would be more summable than just La-1~° when

p > d/(d — 1), since the target measure is no more singular. In fact, we saw in the previous
estimates that the measures f; inherit some regularity (absolute continuity or LP summability)
from fT exactly as it happens for homotheties of ratio 1 —t. This regularity degenerates as
t — 1, but we saw two cases where this degeneracy produced no problem: for proving absolute
continuity, where the separate absolute continuous behavior of almost all the f;, was sufficient,
and for L? estimates, provided “the degeneracy stays integrable”. However, if f~ is also regular,
then we can give estimate on f; for t — 0 starting from f* and for ¢ — 1 starting from f~.
Yet, let us note that in the previous estimates, we didn’t know a priori that f; shared the same
behavior of piecewise homotheties of f*; we go it as a limit from discrete approximations and,
when we pass to the limit, we do not know which optimal transport plan + will be selected as
a limit of the optimal plans =,. This was not important above, since any optimal - induces the
same transport density o (thanks to Proposition 2.1). But here, we would like to glue together
estimates on f; for ¢ — 0 which have been obtained by approximating f~ and estimates on f;
for ¢t — 1 which come from the approximation of f*. Should the two approximations converge
to two different transport plans, we could not put together the two estimates and deduce any-
thing on o.

Hence, the main technical issue that we need to consider is proving that one particular optimal
transport plan can be approximated in both directions. To do that, the idea is to consider, first,
the optimal transport plan . for (KP), with cost |z — y|'** (where € > 0), and to show that
the same estimates, as in the proof of Proposition 2.3, are still true for f.; := (m;)#7.. The
advantage, now, is that the optimal transport plan 7. is unique, and then, we can get uniform
LP estimates on f.; (with no degeneracy when ¢ — 0 or ¢ — 1) by approximating f* or f~
(the only fact that must be checked is the disjointness of the sets €;(¢), which follows, in fact,
from the c—cyclical monotonicity of spt(+.)). We note that this strategy is different from the
one given in [102] where the author shows that the monotone optimal transport plan can be
approximated in both directions. Anyway, we are able to prove that

(2.5) | feit ller) < C max{[| /" o) | /7 ey}, V t€[0,1],6>0.
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Hence, we get the following

PROPOSITION 2.4. Suppose both f+ and [~ belong to LP(Y). Then, the unique transport
density o associated with the transport of f onto f~ belongs to LP()) as well.

PROOF. It is easy to see that the optimal transport plans . converge to an optimal trans-
port plan v for (KP) with Euclidean cost, and then, f.; converge to f;. Yet, the estimate (2.5)
may pass to the limit, when € — 0, giving that

I fe lleiy < C max{|| [ o) | 7 llze -

Consequently, the transport density o between f* and f~ belongs to LP(Q) and, we have the
following estimate

o llr) < C max{[| /7 o) | /7 ey} O

2.3. From transport density to Beckmann’s problem

The equation (2.3) used by Evans and Gangbo had been independently considered and
deeply generalized, in the context of shape optimization problems, by Bouchitté, Buttazzo and
Seppecher [13, 14, 15] and it had been studied also by Iri [70] and Strang [109]. In fact, some
problems which appeared to have correlations with the mass transportation were the Beckmann
problem [9] and, the evolution problem considered by Brenier [24, 25, 26]. It turns out that,
in all these connections, a main role is played by the transport density, which appears in each
of these problems with different meanings.

Back to Monge’s original problem, i.e. when the cost is equal to the Euclidean distance, we can
take advantage of one more equivalent formulation of (KP), which is particularly interesting, as
far as it is expressed as a divergence-constrained optimization problem. This is a particular case
of the so-called continuous model of transportation, first, proposed by Beckmann in [9], which
is the following

(BP) inf{/ﬁ|w[dx :weLl(Q,Rd),V'w:f’L—f_},

where the divergence condition is to be read in the weak sense, with no-flux boundary con-
ditions, i.e., — [ V¢ - wdx = [,¢d(fT — f7) for any ¢ € CH(Q).

We note that the minimization of the L' norm under divergence constraints also has applica-
tions in image processing, as in [27, 82], in particular because the L' norm (and not its strictly
convex variants) induces sparsity.
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Let us note that the direct method in Calculus of Variations, to prove existence of a mini-
mizer for (BP), does not work here (this is due to the fact that the space L' is not reflexive)
and so, (BP) is a priori not well-posed in the L! space. To avoid this difficulty, we will choose
the natural setting for (BP), i.e., we will replace the space L'(€Q,R?) with the space of vector
measures M?(). This means that we want to consider the following

(BP) min{|w\(Q) cweMUQ), V-w=fT - f},

where |w|(Q2) denotes the total variation of the vector measure w. Now, it is easy to see
that this second version of (BP) has always a solution (using the direct method in Calculus of
Variations). However, a minimizer w is a priori a vector measure (we do not known whether
it belongs or not to L'(€2,R%)). So, the idea is to construct a minimizer for (BP) (which is
essentially a vector measure) and to show that, under some assumptions on the data, it belongs
to L'. In this way, we get a solution to the original (BP) (i.e., the one that is formulated in the
space L' instead of the space of vector measures). More precisely, we want to show that the
minimal value of (BP) equals that of (KP), and a solution of (BP) can be built from a solution
of (KP); the two problems are hence equivalent. One first observes that the indicator function
of the set of admissible w can be written as

sp{ [ Voraw+ [oar - vecio)} -

+o00  otherwise.

{0 it Vow=ft—f,

So, the (BP) can be stated in an unconstrained form as

min{yw|(ﬂ) + Sup{/QVgZ)-dw—i-/QgZ)d(fJ“ —f7) ¢>ecl(§z)} Cw eMd(Q)}.
Notice that

wt {ul) + [ Vo-du s wemi(@)} -

—oo  otherwise.

{o if [V <1
Hence, via a formal inf-sup exchange, we get

sup{/9¢>d<f+ ) Vel < 1}.

The latter being exactly the dual formulation of Monge’s problem (see (1.2)). In fact, we
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can see easily that sup (DP) < min (BP). Indeed, for all admissible ¢ in (DP) and w in (BP),
we have

[oawr =)= [ (90w < [ Lafu] = ul(@).

Now, let v be an optimal transport plan between f* and f—, and build a vector measure
wy as follows

1
(2.6) < wy, € >i= /Q . dy(z,y) /0 E(wy(t)) - wl ,(t)dt, for every € € C(Q,RY),

where w,, being a parameterization of the segment [z,y]. Recalling (2.1), it is not difficult
to see that

wy = —0,Vu,

where o, is the transport density associated with the optimal transport plan v and wu is the
Kantorovich potential between f™ and f~. On the other hand, it is easy to check that this
measure w., satisfies the divergence constraint in (BP), since for every ¢ € C*(Q), we have

1
d
—<wnVor = = [ agle) [ Gotwa, o)

_ / (6(z) — 6(y)) dy(z, )
QxQ

- /ngdw — ).

Hence,

min (BP) < |w,[(Q) < 0,(R2) = /Q><Q |z — y| dy = min (KP) = sup (DP).

Thus, the equality min (BP) = min (KP) holds and, the vector measure w, is in fact a so-
lution to (BP). Yet, from Proposition 2.2, the transport density o is absolutely continuous with
respect to the Lebesgue measure £%, provided that fT < £¢ or f~ <« £%. Hence, the original
(BP) reaches a minimum, as soon as f* or f~ isin L(Q).

In addition, we note that the pair (o, u) solves a particular PDE system, which is the so-
called Monge-Kantorovich system,

V- (oVu)=fT—f~ inQ
oVu-n=0 on 0f)
|[Vu| <1 in Q

|[Vu| =1 o —a.e.

(2.7)
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Now, we want to show that in fact any minimizer for (BP) comes from an optimal transport
plan for (KP). In Chapter 6, we will also need this result in the case where the transport cost
¢ is given by a strictly convex norm || - ||. So, let us give the proof in this more general case.
From Proposition 1.2, we have

win{ [ o —yilay s yent ) p s { [udirt - 1) s IVull <1},
QxQ Q

since u is 1—Lip with respect to || - || is equivalent to ||[Vu|[, < 1, as soon as € is con-
vex, where || - ||+ is defined as follows

| Vullo0 = sup [[Vu(z)||«
€N

and
l[v]]x == sup{v-g €] < 1}, for every v € R%.

With a general norm, (BP) becomes
min{HwH(Q) cweMUQ), V-w=fT - f_},

where ||w|| denotes the variation measure associated with the vector measure w, i.e., ||w||(E) :=
SUP, Y acx [|w(A)|], for every measurable set £ C €, where the supremum is taken over all
partitions 7 of E into a countable number of disjoint measurable subsets.

Note that, so far, we have not stated the equivalence between the problems (BP) and (KP)
in the case of a general norm. Before showing that, let us define the transport density o,
associated with some optimal transport plan «, as follows

1
(2.8) <0y, 0 >:/Q Qd’y(x,y)/o ¢((1 —t)x + ty)||r — y[|dt, for all ¢ € C(Q).

Define w, exactly as in (2.6). We see easily that ||w,|| < o,. Yet, w, is admissible in (BP)
and ||w,[|(2) < 04(2) = min (KP) = sup (DP) < min (BP), where the last inequality follows
from the fact that, if V-w = fT — f~ and ||[Vu||l,c < 1, then we have [ud(f* — f7) =

— Jo Vu - dw < [|w||(Q). This yields that w, is an optimal flow for (BP).

Now, let us come back to the proof of the claim, that is the fact that any optimal flow for
(BP) comes from an optimal transport plan for (KP). First of all, we will introduce some ob-
jects that generalize both o, and w,.
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Let C be the set of absolutely continuous curves « : [0,1] +— Q We call traffic plan any
non-negative measure ) on C with total mass equal to f+ (Q)=f"(Q), and

/L(a) dQ(a) < 400,
C

where L(«) is the length of the curve «, i.e. fo [|o/(t)||dt (note that the length is
measured according to the norm || - ||). We deﬁne the traffic intensity ig € M™T(Q) as follows

/Q¢>dzo=/(/ Sla)lla’ )] dt) dQe) for all 6 € C(5)

This definition (which is taken from [39] and adapted to the case of a general norm) is a
generalization of the notion of transport density o,. The interpretation is the following: for a
subregion A, ig(A) represents the total cumulated traffic in A induced by @, i.e., for every path
we compute “how long” it stays in A, and then we average on paths. We also associate a vector
measure wgq (called traffic flow) with any traffic plan @ via

/Qg-dez/</g '(t)d )dQ() for all ¢ € C(Q,RY).

Taking a gradient field £ = V¢ in the previous definition yields

/ Vo - dug = / (6(a(1)) - $(a(0))) dQ(a) = / 6d((e1)4Q — (e0) Q).
Q C Q

where e; is the evaluation map at time ¢, i.e. er(a) := a(t), for all a € C, t € [0,1]. From
now on, we will restrict our attention to admissible traffic plans @, i.e. traffic plans such that
(e0)#@Q = [T and (e1)xQ = f~, since, in this case, wg will be an admissible flow in (BP), i.e
one has

V- wg = f+ —f.
LEMMA 2.5. Let w be a flow such that V-w = f+ — f~. Then, there is an admissible traffic
plan @Q such that ||w — wgl|(Q) + ig(2) = ||w||(€).

PRrOOF. Following [103, Section 4.2.3], we suppose, first, that f*, f~ and w are smooth
with f*, f~ > 0. Let X(.,z) be the flow solution of
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w(X(t,x
X (t,7) = T X
X(0,2) ==

Then, we define the measure ) as follows:

/w ) dQ(« /w z))df T (z), for every ¥ € C(C).

By construction, it is not difficult to check that the flow map X satisfies the following

(=07 (X)) + 07 (X0 2) det VX 10) ) =0,

which implies that
fH(x) = fi)( X(t,2))det V. X (t, ),

where f; is the standard interpolation between f* and f~, ie. f; = (1 —t)f* +tf~. Hence,
ft = (X(t,.))f", which guarantees, in particular, that (e9)xQ = f7 and (e1)xQ = f~. In
addition, one can see easily that wg = w and ig = ||w||.

For the general case: following also [103, Theorem 4.10], take a convolution of w (resp. of
ft and f7) with a Gaussian kernel 7. and take care of the boundary behavior (for more details,
see [103, Lemma 4.8]), we obtain smooth vector fields w. and positive smooth densities f&
with V-w. = f — f- such that w. — w (resp. |[|we|| = ||w]| because of standard properties of
convolutions) and f* — f*. Let (Qc). be the sequence of traffic plans such that, for every e > 0,
wg. = we and ig. = ||we||. The measures (. were constructed so that (eg)xQe = fI and
(e1)#Q- = fo, which implies, at the limit, that Q. — @ (since [, L(a) dQ: () = ||wc||(Q) < C
and so, Q. is tight) with (e9)xQ = fT and (e1)xQ = f~. Moreover, 1t is not difficult to check
that Proposition 4.7 in [103] is still true if we replace the Euclidean norm | - | by another one
[| - ||. In particular, we have

[ = e ([ o o)

> / £-duwg + [[Elleoo (i0(2) — [w]|(Q)),
Q

for all £ € C(Q,R%). Hence, ||w — wg||(Q) + ig(R) < ||w|[(Q2). Yet, the other inequality is
always true since ||wg|| < ig. Then, we get that |Jw — wg||(Q2) +ig(R) = ||lw|[(©). O
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PROPOSITION 2.6. Let w be an optimal flow for (BP), then there is an optimal transport
plan v for (KP) such that w = w,.

PRrROOF. From Lemma 2.5, there is an admissible traffic plan @ such that |jw — wg||(2) +
i(2) = ||w|[(€2). The optimality of the flow w and the fact that ||wg|| < ig imply that wg = w
and ig = ||w||. Hence,

[w][(©) = ig(2) = /C L) dQ(a) > /C 6(0) — a(D)|dQ(a) = /Q o=yl dlenensQ
> min (KP).

Yet, the equalities ||w||(2) = min (BP) = min (KP) imply that the above inequalities are in fact
equalities. This means that Q must be concentrated on segments (this is the point where the
strict convexity of the norm || - || is needed). Also, the measure v = (eg, e1)%Q, which belongs
to II(f*, f7), must be optimal in (KP) and, we have w = wg = w,. O

If ff < L% or f~ < L% we also obtain uniqueness of optimal flow w for (BP) in the
Euclidean case, since an optimal v induces the same w, (thanks to Proposition 2.1). This
has not been investigated in the case of general norms. We will see in Chapter 6 that we use
uniqueness of the optimal w, but in a case where the optimal v is unique.






CHAPTER 3

Summability estimates via symmetrization techniques

In this chapter we consider the mass transportation problem in a compact domain €2 where a non-
negative mass f+ in the interior is sent to the boundary 0. This problem appears, for instance, in some
shape optimization issues. We prove summability estimates on the associated transport density o, which
is the transport density from a diffuse measure to a measure on the boundary f~ = (Paa)uf (Paq being
the projection on the boundary), hence singular. Via a symmetrization trick, as soon as S is convex or
satisfies a uniform exterior ball condition, we prove LP estimates (if fT € LP, then o € LP). Finally, by
a counter-ezample we prove that if fT € L>®(Q) and f~ has bounded density w.r.t. the surface measure
on 09, the transport density o between f+ and f~ is not necessarily in L*(Q), which means that the
fact that f~ = (Paq)xfT is crucial.

This chapter is taken from a joint article with F. Santambrogio, which will be
published in ESAIM: Control, Optimisation and Calculus of Variations, [53].

3.1. About optimal transport with Dirichlet regions

In [13] & [29] a transport problem between measures with different mass is proposed, in
the presence of a so-called Dirichlet Region. A Dirichlet region ¥ C € is a closed set where
transportation is free, and one can study the following problem

min{/ \x—y\d’y,’yeﬂz(f+7f_)};
QxQ

where
Os(f5 f7) = {r e MTQx Q) @ (L)g)LQ\Z) = 7, (L)) LQ\Z) = f}.

It is not difficult to see that this problem corresponds to a transport problem where it is possible
to add arbitrary mass to f* on ¥, but the transport cost between points on ¥ is set to 0. A
simple variant, that we will develop in Chapter 4, concerns the case where the mass we add on
¥ “pays” something, i.e. adding a cost [ g (x)d((IL;)xy)LX + [ g~ (y) d((IL)xvy)LX. This is
what is done, for instance, in [46, 90] in the case ¥ = 92, where g represent import /export
costs.

Anyway, here we consider the easiest case, which is f~ = 0. In this case the transport plan
v can only transport mass from the density f* on © to . Since its marginal (II,)xy on X
is completely arbitrary, then it is clear that the optimal choice is to take it equal to (Pg)4f™,
where

Py, (z) = argmin {|z — y|, y € ¥} for all x.

49
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By this definition, Py is a priori multivalued, but the argmin is a singleton on all the points
where the function x — d(x, Y) is differentiable, which means a.e. (here as well, the assumption
fT < £%is crucial).

In this chapter we will concentrate on the case where ¥ is a negligible (lower-dimensional)
subset of € and, more precisely, for a “nice” domain 2, we will consider ¥ = 9 (as in
[13, 30, 90]). This means that we will consider the following problem

win{ [ o= ylay v €0 (P )}

This is also the same as

mind [ o= sldn, (L) = £, spr((10)40) < 002}

In the Beckmann’s formulation, this also amounts to solve
(3.1) min {/ lw|dz : w e LY, RY), spt(V-w— f) 59} .
Q

[¢]
If we write the condition spt(V - w — f*) C 9Q as V-w = fT inside 2, we can express
this condition in a weak sense by testing functions u € C}(Q) (or C! functions, vanishing on
09), and the dual of this problem becomes (in Chapter 4, we will prove this duality result in a
more general case, i.e., when we add boundary costs)

sup{/g)ud(f+—f_) cueClQ), [Vul <1,u=0 on 89}.

This relaxes on the set of Lip; functions vanishing on the boundary 9. In this way, the
Dirichlet region Y really hosts a Dirichlet boundary condition !

REMARK 3.1. We observe that in this framework the convexity of € is no longer needed to
guarantee the equivalence between (BP) and (KP). Indeed, for C' functions vanishing on 0S
we have Lip(u) = sup |Vu|, which is not true for  non convex, without the condition u = 0
on 0R). Equivalently, we can think that the transport rays [z, T(x)] will never exit Q, from the
fact that the target measure is on 9 and is arbitrary: in case of multiple intersections of the
segment [z, T(x)] with the boundary, then Pyo(x) would coincide with the first one.
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The pair (o,u), where o is the transport density between f* and its projection on the
boundary (Psq)xft, and u is the Kantorovich potential (which is in fact the distance function
to the boundary = — d(x,0Q)), models (in a statical or dynamical framework) the configuration
of stable or growing sandpiles, where u gives the pile shape and o stands for sliding layer (see,
for instance, [35, 49, 52, 96]). In the framework of both traffic congestion and membrane
reinforcement, in [30] the authors also consider the easiest version of the Monge-Kantorovich
system (2.7), which becomes

~V - (oVu) = f* in Q,

= Q

(3.2) u =0 o.n 09,
|Vu| <1 in Q,

|Vu| =1 o —a.e.

The question that we consider now is whether the transport density o from fT to (Pyo)xf™
(or equivalently, the optimal vector field w in (3.1)) is in LP(Q2) when ft € LP(Q). We can-
not use Proposition 2.4, since in this case the target measure (Pyq)4fT is concentrated on the
boundary of € and hence, is not L? itself. However, from Propositions 2.2 & 2.3, we get that
the transport density o, between fT and its projection on the boundary, is in LP as soon as
fteLP and p < d :=d/(d—1). Anyway, the summability question in the Dirichlet case is
an interesting one, required in some estimates in [30], since it is non-trivial for p > d’ because
f~ is singular. In this chapter, thanks to a symmetrization argument, we give positive answer
under some geometric conditions on €. Note that [48] already contained a similar, but weaker,
result: indeed, the methods used in [48] allows to get the LP estimate we look for, for p < oo,
on a convex domain, since a boundary term in an integration by parts happens to have a sign.
As far as results are concerned (since, anyway, the strategy is completely different), the novelty
in the present work are the case p = oo and the case where €2 only satisfies an exterior ball
condition, instead of being convex.

To prove that, the idea is the following: we will show, first, that the transport density o be-
tween ft and (Pyq)xfT is in LP(Q2) provided fT € LP(Q2) and Q is a polyhedron. In this
case, we prove that o is equal to the restriction to € of the transport density from f* to a
new density f~ obtained by symmetrizing f* across the faces composing the boundary 9. A
similar argument can be performed for domains with “round” faces (called round polyhedra) and,
by an approximation argument, for arbitrary domains satisfying an exterior ball condition. The
presentation, for completeness and pedagogical purposes, goes step-by-step from the convex case
to the case of domains with an exterior ball condition, by aproximations, and is done for every p.

3.2. LP estimates via symmetrization

In this section, we will first develop some tools, based on a symmetrization argument, to
show that the transport density o from fT to (Pyo)xf™ is also the restriction of a transport
density &, which is associated with the transport from fT to another suitable density f—, sup-
ported outside €. Then, we will apply this fact so as to produce the desired LP estimates on o.
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FIGURE 1

We will start by supposing that 2 is a convex polyhedron with n faces F; (i = 1,...,n),
and denote by €2; the set of points whose projection onto 0€ lies in Fj:

Q= {x € d(z,00) = d(:c,Fl-)}.

We can write Q = (J;Q;, and the union is almost disjoint (we have £4(€2; N ;) = 0 for all
i # j). Let R be the map obtained by reflecting with respect to the boundary each subdomain
;. More precisely, for all z € €; \ [, ; ©;, the point R(x) is the reflexion of x with respect to
F; (see Figure 1). In this way R is well-defined for a.e. z € Q.

Suppose that f* € LP(Q) and set f~ := Ry fT. It is clear that f~ is an absolutely continuous
measure, with density given by f~(Ry) = f*(y) for all y € Q. Let Q be any large compact
convex set containing Q U R(£2). We observe that f~ € LP(Q) and ||f~||r = ||fT||Lr-

We are now interested in the following fact concerning the corresponding transport density.
We will denote by o(f1, f~) the transport density from f* to f~ (which is unique and belongs
to L' as soon as fT < L% thanks to Propositions 2.1 & 2.2).

PROPOSITION 3.2. Suppose that Q is a polyhedron. Take f+ < L% and define f~ as above
through f~ = Ry f™. Then,

(@ L =a(f", (Poa)sfT).



3.2. LP ESTIMATES VIA SYMMETRIZATION 53
Moreover, if fT € LP(Q), then the transport density between f+ and (Paq)ufT is in LP(Q).

PRroor. First, we will show that R is an optimal transport map from f* to f~. Set,

u(z) = d(z,00) if ze€Q,
—d(z,00) else.

From |z — R(x)| = 2|x — Pyq(x)|, we have
| le=R@lart@ =2 [ o= Poola)las* (o).

On the other hand, u is 1-Lip and
[udtrt =1 = [ o= P @)de+ [ |B@) - PR 1 @) da

oy /Q & — Po(x)| df* (2).

Consequently, R is an optimal transport map between f* and f~, and u is a Kantorovich
potential. We observe that the segment [z, R(z)] intersects 9 at the point Pyq(z) and that
we have

[z, R(z)] NQ = [z, Pya(x))].

But the map = — Pyo(x) is of course optimal in the transport from f* to (Pypo)4fT. Hence,
using (2.2), we immediately get

(@ L =a(f", (Poa)sf")

and we conclude by using Proposition 2.4. 0O

Now, we will give a more general construction, inspired from the previous one, which will allow
to deal with the case of a domain with an exterior ball condition.

Suppose that the boundary of € is a union of a finite number of parts of sphere of radius
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b;

FIGURE 2

r. We will call the domains with this property round polyhedra (see Figure 2). Set again

Q; = {x e Q: Pag(.%') S Fz}

where F; C 0B(b;,r) is the ith part in the boundary of 2, contained in a sphere centered
at b;. More precisely, we suppose that B := |J; B(b;,r) disconnects R? and that Q is equal to
the union of all the bounded connected components of R?\ B. We define

for all x € €);

T(z) ::bi+(r—|x_bi|_rr> |x_bi

L 2 ﬂj‘—bi|

where L := diam(Q2) and b; is the center of the sphere corresponding to F;. Again we choose a
large domain € containing QU T(Q).

PROPOSITION 3.3. Suppose that fT € LP(Q) and set f~ := Ty fT, then f~ € LP(Q) with
1/~ lee < C||fT||Le, where the constant C only depends on d, v and L.
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Proor. Compute the Jacobian of the map T on €2;, we have

r r+ 2L
DI(z)= —(-1T+——(I—
() 2L ( - |z — by (-l e e(:v))) ’
where e(z) := (z — b;)/|z — b;|. It is easy to see that DT'(x) is a symmetric matrix with

one eigenvalue equals to —57 and d — 1 eigenvalues equal to

)\(x)_iLr+2L—|:c—b,-]7L r+2L_
o 2L ]m—bz\ N 2L \m—bz\

Using |z — b;| <7+ L, we get

r

A(z) > 1)

This provides, for J := |det(DT)|, the lower bound

d

T@) 2 sa i

which is, by the way, independent of ¢ and of the number of spherical parts composing 0f2.
Moreover, from f~(T(x)) = f(x)/J(z), we get

+
Jirwra= [1r-wpta = [1raepta = [ 8w o [ ep.
where C := (inf J(2))!=? > 0. By raising to power 1/p, this provides
17 Mze < C(r, L d) 7| £ o

and the constant can be taken independent of p. In particular, the estimate is also valid for
p=oc. U

PROPOSITION 3.4. Suppose that Q0 is a round polyhedron. Take f+ < L and define f~ as
above through f~ =Tyuf". Then

(T L =0a(f", (Poa)sfT).
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Moreover, if fT € LP(Q), then the transport density between f+ and (Ppo)ufT is in LP(Q).

PRrROOF. The proof will follow the same lines of Proposition 3.2. We will show again the
optimality of T for the transport of f™ to f~ by producing a Kantorovich potential. In this
case, we set

u(x) = Zirlunn |z — by

The function u is of course 1-Lip and we have

[uarr =) = [ @t @as = [ @)@

Q
= 3 ulx +x Xr — u X +.fU X
—;/Qﬂ)f()d /Q(T()>f(>d

= > [ (o= bl = @)~ bi) £ (@)
i=1 7%
Yet, by definition of T', the points b;, x and T'(x) are aligned (with T'(x) € [z,b;]) and then,

|lx —b;)| — |T(x) — bj| = |x — T(x)|. So, we get

U )= x — )| () dz.
/Qd(f ) /Q| T(2)|f* (2)d

Consequently, T is an optimal transport map between f* and f~, and u is the correspond-
ing Kantorovich potential. Now, we observe in this case as well that the segment [z, T(x)]
intersects 02 at the point Pyq(z) and that we have

[z, T(x)] N Q = [z, Pyo(x)].

Hence, using (2.2) again, we immediately get
(@(fH L =o(f" (Poa)pf")

and we conclude by Proposition 2.4. [

REMARK 3.5. One can easily see that, both in Propositions 3.2 and 3.4, the restriction prop-
erty of the transport density o also holds for the optimal flow w of (5.1).



3.2. LP ESTIMATES VIA SYMMETRIZATION 57

0y,

FIGURE 3

We will now generalize, via a limit procedure, the previous construction to arbitrary convex
domains, or more generally domains satisfying a uniform ball condition. Before doing that, let
us give a suitable definition for this last condition:

DEFINITION 3.6. We say that a bounded domain Q C R? satisfies an exterior ball condition
of radius r > 0 if for every point x € R\ Q and x¢ € 02 with d(z,Q) = |v — z0| > 0 we have
d(y,Q) =r for y:=xo+r ’”*I& (and hence, xo = Paq(x) is also a projection of y onto 0N2).

|lx—x

This definition means that for every x € 99 there exists y € R?\ Q such that |z — y| = r and
B(y,r) N Q = 0, where these balls of radius 7 can “roll” on the boundary. It could seem more
restrictive than the usual definition which only requires the existence of a ball for every point of
the boundary, but actually for compact sets they can be proven to be equivalent, up to reducing
the radius r. However, for simplicity, we just choose the definition which best fits the use we
will make of it. Now, we need an approximation lemma about sets satisfying an exterior ball
condition. More precisely:

LEMMA 3.7. For every bounded domain Q C R? satisfying an exterior ball condition of ra-
dius r > 0, there exists a sequence of round polyhedra € such that

e () C Qy,
o diam(Qy) < diam(Q2) + 2r,
e 08y is made of parts of sphere of radius r,

o 00, — 0Q in the Hausdorff sense, and Pyq, (x) — Paq(x) for a.e. x € .

PRrROOF. Set A := {x : d(z,2) = r} and let Ay C A be a sequence of finite sets converging
in the Hausdorff sense to A (to produce them, just take a countable dense subset of A, order
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its points, and put the first k£ points in Ag). Set Q= {z: d(z,Q) <r < d(x, Ai)}. For large
k, the set € is a round polyhedron with boundary composed of parts of spheres of radius r
centered at points of Ag. Indeed, it is clear that the points on 0§ are contained either in these
spheres, or in A, but as soon as the Hausdorff distance between A; and A is smaller than r,
we have d(z, Ay) < r for every z € A, hence AN Qy = () and the points of A cannot be on the
boundary of €. Moreover, one easily see that we have 2 C 0 and that €2 is contained in a
compact set. Up to a subsequence, we can suppose Qj — € in the Hausdorff sense, with Q C .
Yet, passing to the limit in the definition of €, we get Q' C {z : d(z,Q) <r <d(z,A)}. This
is enough to obtain Q' = Q: take a point x with d(z,Q) < r < d(z, A) and suppose that it
does not belong to ; let xp € 9Q be such that |z — x| = d(x,Q) and set y := xg + r-—=2

|lz—x0|"

From the definition 3.6, we have that y € A, which is a contradiction, as d(x,y) < r.

Hence, we have © C ©Q and Q — € in the Hausdorff sense. The last part of the state-
ment (convergence of the boundaries and of the projections onto the boundaries) is a general
consequence of these facts. [

We can now state the following

PROPOSITION 3.8. Suppose that Q@ C R is a compact domain satisfying a uniform exterior
ball condition of radius r > 0. Then there exists a larger domain § such that for every positive
measure f+ < L, there evists f~ < L%, supported on Q\ Q with

(@(fF L2 =0o(f". (Poa)pf").
Moreover, for every p € [1,+00], we have
1 @y < ClF e ()

where C' is a constant only depending on d, r and L := diam(2).

PROOF. It is enough to act by approximation. In the case where (Q is convex, we can write
it as an intersection of half-spaces, and hence we can approximate €2 as the limit of a sequence
of polyhedra £, while in the case where () satisfies a uniform exterior ball condition, we will
write it as a limit of round polyhedra (see Figure 3) as we pointed out in Lemma 3.7. Then, we
just build the reflection maps Ry (or 7)) as in Propositions 3.2 and 3.4, and we get a sequence
of measures f;~ supported on Q\ Q with |||, ) < Clf ey = Cllf v (). We also
have

(T L@ =0a(f", (Pon,)pfT)LQ.

Then, it is enough to extract a converging subsequence from the sequence f,, note that we have
(P, )4 fT — (Psa)4fT, and use Proposition 1.3. [

As a consequence, we can now obtain
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THEOREM 3.9. Suppose that ) satisfies a uniform exterior ball condition of radius r > 0.
Then, the transport density o between fT and (Paq)ufT is in LP(Q) provided [ is in LP(L),
and

lollr@) < CHF e

where the constant C only depends on d, r and L = diam(€2).

PROOF. We just need to use Proposition 3.8, which guarantees that o is the restriction to
Q of the transport density between two LP measures. [

We finish this section by two remarks on the proof of the above result.

REMARK 3.10. In this particular case where the transport has not a fived target measure on
00, the transport density o linearly depends on f+: in this case, LP estimates could be obtained
via interpolation (via the celebrated Marcinkiewicz interpolation theorem, [86, 114]) as soon as
one has L' and L™ estimates. Since L' (and LP for p < d') are well-known, this means that
it would be enough to write L™ estimates. Yet, we did not see any significant simplification in
concentrating on L™ estimates instead of LP, which is the reason why we decided not to evoke
general interpolation theorems but we performed explicit estimates.

REMARK 3.11. Another observation concerns the fact that we proved Proposition 3.8 by ap-
prozimation. Apart from the fact that we first developed the convex case (just for the sake of
simplicity), the reader would have preferred a direct formulation, valid in the case of an arbi-
trary domain Q with an exterior ball condition, instead of passing through round polyhedra. This
would be possible, by defining a map T (x) := Paq(x) + c(Paq(z) — ), for small ¢ > 0. It can be
proven, by studying the properties of the Jacobian of Pyq, that T is injective and |det(DT)| is
bounded from below as soon as c¢ is small (depending on r and L), but we considered that the
proof in the case of round polyhedra was easier.

3.3. An L* bound on f~ with respect to the surface measure on 0f) is not enough

In this section, we show that the L estimates for the transport density (again, note by
Remark 3.10 that the case p = oo is the most interesting one) fail if we only assume summabil-
ity (or boundedness) of the densities of f* w.r.t. the Lebesgue measure on  and of f~ w.r.t.
the Hausdorff measure #% ! on 9. Indeed, when we consider a domain € with a uniform
exterior ball condition and we take f* € L™, we can easily prove that (Pyq)xfT has a bounded
density w.r.t. H4 1L 0. One could wonder whether this is the correct assumption to prove,
for instance, o € L, and the answer is negative.

We will construct an example of f*, where f* has a bounded density w.r.t. £¢in Q and f~

w.r.t. HI1L0Q (for instance € is a big square containing the support of f* and its bound-
ary contains the support of f7), but o ¢ L (we will also investigate the summability of o). Set

fr=rL2LA f=H1(2,3 x{0})
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where A is a trapeze with vertices (0,0), (1,0), (1,%) and (0,2) (see Figure 4). For every

e € [0,1], let I be the segment joining the two points (0, w(e)) and (2 + £,0), where

22+ ¢)e

w(e) ==

First, it is easy to see that f*(A;) = f~(A:), for every ¢ € [0,1], where A, is the triangle
limited by (0,0), (2 +&,0) and (0,w(e)). Then by [95] (or exactly as in Chapter 5), we can
construct an optimal mapping 7', which pushes f* to f~, with {l.} as its transport rays.

Let o be the transport density between f™ and f~. For simplicity of notation, we denote the
ball of center (2,0) and radius r by B,, and in this case we have

o(Bay) = / H'(Boy (1 [, 9]) dy(z,y) > ry ({(2,9) By (1 y] £ 01).

where we used the fact that for every (z,y) s.t. B, N [z,y] # 0, we have H'(Ba, N [z,y]) > 7.
Note that there exists a value &, € (0,1) such that {z : B, N[z, T(x)] # 0} = A, and [, is
tangent to the ball B,. Hence,

o(Bor) > rf (o By, T@)] # 0}) = 1/ (Ac,) ~ rer.

If we denote by 6 the angle between the two segments [(0,0), (2 + &,,0)] and I, then we
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have .,
in(f) = —.
sin(6) -

Yet, sin(f) ~ ¢, for r small enough. So, we get &, ~ ra. T hus, for r small enough

(3.3) o(Bay) > cr%,

which implies that ¢ cannot be bounded in a neighborhood of (2,0), otherwise we would have
Or = llol ()| Ber| = o(Bor) = er?

which is a contradiction for small 7. In addition, it is possible to see o ¢ L*(A1), otherwise, by
Holder inequality, we would get

1/4
O—(BQT) < ’BZT‘3/4 (IBQT OA)
r3/2 = r3/2

— 0,

which is a contradiction with (3.3).

Actually, a finer analysis even proves o € LP(A;) if and only if p < 3. To prove this we need
to use heavier computations. Fix ¢y small enough and take z € A, : there exist € € [0, 0] and
s € [0,1] such that

=(1-5)(24+¢,0)+ s(0,w(e)).

Recalling (2.1), for all ¢ € C(A,), we have

< o,p>i= / / |z —T(z) |p((1 — t)x +tT(z)) fT(z) dz dt.

So, by a change of variable, we get, in the variable (e, s),

oe,s) =

V2+e)2+ f Fr(1=t)(2+e¢), tw(e))|J(e,t)| dt
)

V(2+e)?+ fl J(e,t)| dt fl L |J(e )| dt
IJ(E,S)\ a !J(€ sl
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where |J| := [D( (71, 72)|. Using the fact that [J(e, s)| = s + ¢, we get

1
sS+¢é

£0 1 1 0 1
p ~ ~J
oIz (ay) —/0 /0 (s +e)p1 dsde —/0 o2 de.

o(e,s) ~

and

Notice that as d = 2 and f* € L*(A;), by Proposition 2.3 we know that automatically
o € LP(A;) for all p < 2. The fact that here we get 0 € LP(A;) for all p < 3 depends on
the fact that we send a mass f™ to a mass f~ which is distributed on a segment, and not to a

Dirac mass. We are not in the worst possible case!

So, we have shown that if f* is a bounded density w.r.t. £% and f~ is a bounded density
w.r.t. HI1L0Q (and, f~ is different than the projection of f* onto 9f), then the transport
density o between fT and f~ is not, in general, in LP, for all p > 3. In Chapter 6, we will study
the summability of the transport density o between two measures, f™ and f—, concentrated

on the boundary.



CHAPTER 4

Summability estimates with boundary costs

In this chapter we analyze a mass transportation problem in a compact domain with the possibility
to transport mass to/from the boundary, paying a cost given by the Euclidean distance plus an extra cost
depending on the exit/entrance point. This problem appears in import/export model, as well as in some
shape optimization problems. We study the LP summability of the transport density o which does not
follow from Proposition 2.4, as the target measures are not absolutely continuous but they have some
parts which are concentrated on the boundary. We also provide the relevant duality arguments to connect
the corresponding Beckmann and Kantorovich problems to a formulation with Kantorovich potentials with
Dirichlet boundary conditions.

This chapter is taken from my article [54], which will be published in Journal of
Convex Analysis.

In [90], the authors introduce a variant of the classical Kantorovich problem (KP). They study
a mass transportation problem between two masses fT and f~ (which do not have a priori the
same total mass) with the possibility of transporting some mass to/from the boundary, paying
the transport cost c(z,y) = |r—y| plus an extra cost g~ (y) for each unit of mass that comes out
from a point y € 9 (the export taxes) or —g™(z) for each unit of mass that enters at the point
x € 0N (the import taxes). This means that we can use 02 as an infinite reserve/repository, we
can take as much mass as we wish from the boundary, or send back as much mass as we want,
provided that we pay the transportation cost plus the import/export taxes. In other words,
given the set

o+, ) = {7 € MF (@ x Q) & (o))l = £7, (L)L = £~}

we minimize the quantity

(KPb) min{/Q 0 |z —y|dy + /BQ g d(Iy)uy — /(99 g" d(IIz)gy : v € Hb(er,f)} .

The equality min (KP) = min (BP) (see Section 2.3) implies that min (KPb) = min (BPb),
where (BPb) is the following variant of (BP)

63
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min{]w\(ﬂ)+/ gdx—/ gt dxt wEMd(Q),XEM(aﬁ), V~w—f—i—x}.
o0 o0

On the other hand, the authors of [90] prove that the dual of (KPb) (or equivalently, (BPb)) is
the following

(DPb) sup{/ ud(fT— f7) s ueLip(), gt <u<g on OQ}.
Q

We will give an alternative proof for this duality formula that we consider simpler than that in
[90]. In fact, one can easily see that it follows immediately from a formal inf-sup exchange: we
may look at the problem (KPb), we get

min{sup{/ﬂud(f—l—x) : ueLipl(Q)} —i—/mg_x_ —/899+dx+ : XiEMJF(é?Q)}

and consider interchanging inf and sup:

:sup{/gudf + inf{/@ﬂ(u—g+)dx++/m(g_ —u)dx” i xT € M+(GQ)} fu € Lipl(Q)}.

Yet,

0 if g7 <u<g on 0N
—oo  else.

inf {/m(u —gN)dyt + /89(9 —w)dx” :xE € MW)Q)} - {

4.1. Monge-Kantorovich problems with boundary costs: existence,
characterization and duality

In this section, we analyze the problem (KPb). Except for the duality proof, we will also
decompose it into subproblems. One of this subproblems involves a transport plan ~;, (with
its transport density o), where i and b stand for interior and boundary (conversely, we also
have a transport plan ~,; with o3;). We will show that some questions, including summability
of the transport density o, reduce to the study of the summability of o;;, and oy;. First of all,
we suppose gt € C(9€) and we assume the following inequality

(4.1) g (x) —g (y) < |z —y| for all =,y € IN.

Under this assumption, we have the following;:
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PROPOSITION 4.1. (KPb) reaches a minimum.

PROOF. Set

KO = [ Jo=sldy + [ g d@)py - [ gt dL)pr Ve MA@ x9)
QxQ o0 o0

Then, K is continuous with respect to the weak convergence of measures in ITb(f T, 7). Indeed,
if (7,)n is a sequence in IIb(fT, f~) such that vy,—~, then, for every n, there exists x €
MT(99) such that

(HI)#'Yn = f+ + X:L_ ) (Hy)#')/n =f"+ Xn

and
+

X = X
where (IL,) 4y = fH+xT and (IL)gy = f~ +x". As g* € C(99Q), then
K(m) = K(v).

On the other hand, we observe that if v € IIb(f*, f7) and 5 := yL (99 x 9Q)¢, then 7 also
belongs to IIb(fT, 7). In addition, we have

/ |z —y[dy +/ g~ d(ILy) 4y —/ g d(IL;) 4y
QAxQ o0 o0

—/ (Je—yl+9~ (y)—g " (x)) dvy +/ lz—y| dy +/ g (y)dy —/ g (z)dy.
00X (092x00)° Qo x00N o0 x Qe

As
lz—yl+9 (y) —gt(z) >0,

we get
/ |z —y|dy +/ g~ d(ILy)yy —/ g7 d(I,)
QOxQ o0 o0
> [ vt [ g - [ gtain)e
QxQ o0 o0

Now, let (v,)n C Ib(fT, f~) be a minimizing sequence. Then, we can suppose that

(092 x 092) = 0.
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In this case, we get

QX Q) < 7 (20 x Q)+ 7,(2 x Q°)
= [T+ (9.

Hence, there exist a subsequence (yy, )n, and a plan v € IIb(f*, f7) such that ~,, —~. But,
the continuity of K implies that this plan v is in fact a minimizer for (KPb). O

Let us note that the proof of the duality formula of (KPb), in [90], is based on the Fenchel-
Rocafellar duality Theorem and it is decomposed into two steps: firstly, the authors suppose
that the inequality in (4.1) is strict and secondly, they use an approximation argument to cover
the other case. Now, we want to give an alternative proof for this duality formula, similar to
the one introduced in Proposition 1.2, but, here, via a perturbation of the boundary costs g*.

PROPOSITION 4.2. Under the assumption (4.1), we have the following equality
wind [ e-ylart [ i - [ grayg o emin b wey
QxQ o0 a0

= sup{/ﬂud(fJr —f7) ru€elLip(Q),g" <u<g on 8Q} (DPb).

Notice that if (4.1) is not satisfied, then both sides of this equality are —oc.
PROOF. For every (p*,p~) € C(09Q) x C(99Q), set

H(p",p7):= —sup{/ud(f+ —f7) suelip(Q),g"+p" <u<g —p on 89}-
Q

First, it is easy to see that H(p"T,p~) € RU {+oc}. In addition, we claim that H is con-
vex and l.s.c.

e For convexity: take t € (0,1) and (pd,py ), (p7,p7) € C(9Q) x C(9R), and let wug, u; be
their optimal potentials. Set

i =1 —tpd +tpf, py == (1—t)p, +tpy
and
ug := (1 — t)ug + tu;.
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g +pf <u<g —p; and gt +pf <wuy <g —p; on 99,

then
9" +pf <u < g~ —p; on 9.

In addition, u; is 1-Lipschitz. Consequently, u; is admissible in the max defining —H (p;", p;)
and then,

H(pf,p;) < —/Qutd(f+ —f7) =0 —-tH(p5,py) + tH®T,p7).

e For semi-continuity: take p; — p* and p, — p~ uniformly on 9Q. Let (p} ,p,, )n,
be a subsequence realizing the liminf of H(p;',p, ) (for simplicity of notation, we still denote
it (p;,p;, )n) and let (uy), be their corresponding optimal potentials. As w, is a 1-Lipschitz
function and (p;),, (p;,)n are equibounded, then, by Ascoli-Arzela Theorem, there exist a 1-
Lipschitz function u and a subsequence (uy, )n, such that wu,, — w uniformly in Q. As

g’ _|_ka < Up, < g~ —pp,, on I,
then
gt +pt <u<g —p on 0N

Consequently, the potential u is admissible in the max defining —H (p™,p~) and, one has

H(p*,p7) < —/

wd(fT — f7) =liminf H(p,,p,).
Q n

Hence, we get H** = H. In particular, H**(0,0) = H(0,0). But by the definition of H,
we have H(0,0) = —sup (DPb). On the other hand, let us compute H**(0,0). Take x* in
M(09), then we have

H*(x*,x™):= sup {/ prdx* +/ p-dx” - H(p+,p)}
ptecn) LJoa o0
= sup {/ pt dx++/ p- dx‘+/ ud(fT=f7):gt+p" <u<g —p on OQ}-
pteC(d9), u€Lip, (Q) 0 o0 Q

If x™ ¢ M*(9Q), i.e. there exists pj € C(09) such that pj > 0 and [, pg dx™ < 0, we
may see that

n—-+o0o

H*(x",x7) > —n/mpﬁ{dfJr/mg_dx_—/aﬂg*d)(r —  +oo
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and similarly, if x= ¢ MT(99). Now, suppose both x* € MT(9Q). As gt +pT < u <
g~ —p~ on 0N, we should choose the largest possible p™ and p—, i.e. p™ = u — g™ and
p~ =g~ —u on Jf). Hence, we get

H*(x+,x‘)=sup{/gud(f+x) : ueLipl(Q)}+/B g‘dx‘/mg*dx*.

Q

By Proposition 1.2, we infer that
H*(x",x7) = min{/ lz—yldy -y eI(fT+x, [~ + x)} +/ g dx~ —/ g dx*
QxQ o0 o0

:min{/ |x—y|d7+/ g_d(Hy)#'y—/ g d(Il,) 4y : 76H(f++x+>f_+x_)}-
QxQ i) o9

Finally, we have

H*(0,0) = sup{ ~H*(x",x7) : xT, x" € MW@Q)} = —min (KPb). O

Let v be a minimizer for (KPb) and let us denote by x* and x~ the two non-negative measures
concentrated on the boundary of Q such that (II;)xy = f* + x7 and (Iy)xy = f~ + x .
Then, we may see easily that - is also a minimizer for the following problem

min{/ |z —yldy : v € H(;ﬁ,u_)}
QxQ

where p* := f* 4+ x*. Moreover, if u is a maximizer for (DPb), then we have the follow-
ing:

PROPOSITION 4.3. The function u is also a Kantorovich potential between u™ and p—, i.e.,
u solves the following problem

sup {/de(;ﬁ —pT) i p€E Lipl(Q)}-
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PROOF. Let ¢ be a Kantorovich potential between pu* and p~. As w is 1-Lip and ¢g* <
u < g~ on 0f2, then we have

+

/Qud(ﬁ—f) vL/mfdx+ —/{mgdxﬁ/gud(ﬂ—ﬂ)é/ﬂwd(u —u).

Yet, by Proposition 1.2, we have

/Sﬁd(ﬂ+—ﬂ_):/ |z — y|d,
Q QxQ

where «y is the fixed optimal transport plan for (KPb). Using Proposition 4.2, we infer that
the above inequalities are in fact equalities and wu is a Kantorovich potential between p™ and
po. O

Now, suppose that €2 is convex and, set w := —oVu, where o is the transport density associated
with the optimal transport plan . Then, using Proposition 4.3, we infer that the vector measure
w solves

min{|wy(9) cwe MUQ), Vow=pt —u—}.

Yet, from the fact that min (BPb) = min (KPb), we can conclude that the vector measure
w and the boundary measure  solve together (BPb) (x* are the import/export measures). In
addition, the pair (o, u) solves the following system, which is a variant of the Monge-Kantorovich
one:

~V-(oVu)=fT—=f~ in Q,

(42) g+§U§gi on 897
' |Vu| <1 in Q,
|Vu| =1 o —a.e.

However, the same result will be true, even if ) is not convex, by using the following:

PROPOSITION 4.4. Suppose that
gt (@) =g~ )| < |z —y| for all =, y € 09,
i.e. gt =g~ := g where g is a 1-Lipschitz function on OQ. Then there exists a minimizer ~*

for (KPb) such that for all (x,y) € spt(y*), we have [x,y] C Q. In addition, if g is A-Lipschitz
with A < 1, then for any minimizer ~ of (KPb) and for all (z,y) € spt(y), [z,y] C Q.
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PRrooF. First of all, set

E = {(a:,y) €O xQ, [z,y] C Q}

Let us define the map p™ as follows

pT QX Q= 00 xQ
(z,y) = (2',y)

where 2’ is the last point of intersection between the segment [z,y] and the boundary if
(x,y) ¢ E and 2’ = x else.

Also set
p” O X0 — QxIN

(z,y) = (,9)
where 3’ is the first point of intersection between the segment [z,y] and the boundary if

(x,y) ¢ E and y =y else.

Take a minimizer v for (KPb) and, set
V=L E+ (P gL EY) + (p7)g(yL E).

It is easy to see that v* € IIb(f, f~). Moreover, v* is better than v in (KPb), i.e., K(7*) <
K(7). Indeed, we have

[ e=vlar s [ gdme - [ gdiw)pyr

Qx0 o0 o0

=/ |z —y|dy +/ (Jo —y'| + ]2 —y| + g(y) — g(z)) dvy +/ g d(T1,) 4 —/ gd(Ilg) 4.
FE Ec o0 o0

Yet,
lz =y |+ 2" —yl+9() —g@') < |z —y|+ 2" —y|+ o' =] = |x —yl.

*

Consequently, v* is a minimizer for (KPb) and, for all (x,y) € spt(y*), we have [z,y] C Q.
The second statement follows directly from the last inequality, which becomes strict. [
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Using Proposition 4.4, even if  is not convex, we infer that there is a solution (o, u) to the
following system, provided that the boundary cost ¢ is 1-Lip,

—V-(eVu)=f in Q

= Q

(4.3) “=9 on 0,
|Vu| <1 in Q,

|Vu| =1 o —a.e.

We note that this system describe the growth of a sandpile on a bounded table, with a wall on
the boundary of a height g, under the action of a vertical source here modeled by f (see [46]).

Now, we are interested to study the LP summability of the transport density o, which does
not follow from Proposition 2.4, since in this case the source and target measures are not in L
as they have some parts, xy*, which are concentrated on 9. First of all, we note that to get a
LP summability on o, it is natural to suppose that g is strictly better than 1-Lipschitz. Indeed,
we can find a positive density f € LP(2) and a boundary measure y € M™*(9Q) such that the
transport density o between f and x is not in LP(Q) (see, for instance, Section 3.3). So, if
u is the Kantorovich potential between f and y (which is 1-Lipschitz), then (o, u) solves (4.3)
with g = u.

For this aim, we want to decompose the optimal transport plan v as a sum of three transport
plans v;;, v and 7;, where each of these plans solves a particular transport problem (i and b
stand for interior and boundary). Next, we will study the LP summability of the transport den-
sities 0y, oy and op; associated with these transport plans 7;;, v and 7y, respectively. In this
way, we get the summability of the transport density o associated with the optimal transport
plan . Set,

Yii =YL (Q° x Q%) i =L (2° X IN), i :=yL (02 x Q°), v :=yL (02 x 0Q) =0

and

+

vooi= (H:c)#%m Vo= (Hy)#%i.

Consider the three following problems:
ey winf [ jeelayyemyt vt o)
QxQ
(P2) min{/ |lx —y|dvy + / g dx” iy eIl(vt,x7), spt(x ) C 39}
QxQ oN

@) win{ [ jeeglar = [ grac e, s < o).
QxQ o0
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Let 71 (resp. 72 and 73) be a solution of (P1) (resp. (P2) and (P3)). It is easy to see that
Yiis Yib and 7p; are admissible in (P1), (P2) and (P3), respectively. Then, one has

/ o~ yldm < / & — ] i

QxQ QxQ

/ |z —y|dye +/ 9 d(Hy)#'YQS/ |z —y| dyip + / g~ d(Ily) #vip
QxQ o0 QOx0 o0

and

/ o~ yldys — / g A(,) s < / @ — yldypi — / o ()4
QxN o0 QxO o0

Yet, we see easily that the transport plan 5 := 1 + 72 + 73 belongs to IIb(f*, f~) and,
we have

/ o —y|dy + / g d(I,) 45 — / g d(IL) 4
QAxN o0 o0

S/ \w—y!dv+/ g d(Hy)#’Y—/ g7 d(Iy) 4.
QxQ o0 o0

Then, 4 also solves the problem (KPb) and so, we obtain that 7;;, v;» and 73 solve (P1), (P2)
and (P3), respectively.

We want to characterize the optimal transport plan ;. For this aim, let us define the multi-
valued map Ty, as follows

Ty (z) := argmin {|z — y| + g~ (y), y € 00}, for all z € Q.

We have the following
LEMMA 4.5. The multi-valued map Ty, has a Borel selector function.

ProoF. To prove that Tj, has a Borel selector function, it is enough to show that the graph
of Ty, is closed (see, for instance, [5, 40]). Take a sequence (z,yn)n in the graph of Tj, such
that (zn,yn) = (2,y). As yn € Tip(xy), then we have

1Zn — Yn| + 9(yn) < |zn — 2| +g(2), for all z € 9Q.
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Passing to the limit, we get
[z —yl+9(y) < |z — 2|+ g(2), forall z €00

and then, y € Ty(x). O

Then, the plan ~p, := (Id,Tjp)xv" is admissible in (P2). In addition, for any admissible
v # 7, in (P2), we have

/ (Jz =yl +9~(¥) dyr, < / (| =yl +9~ (y) dv,
QxON Qx 00N

which implies that v = 7, = (Id,Tj)xv™. Moreover, the transport plan ;, solves the

following problem

win{ [ fe—ldy sy €0, (T .
QxQ

In the same way, we get that the transport plan 7y, is of the form (T, Id)xv~—, where the
map T}, is defined as follows

Tyi(y) :=argmin {|z — y| — ¢* (z), z € 9Q}, for all y € Q.

In particular, ~; also solves

win{ [ o=y s 7 € (T b

Now, let o (resp. oii, o; and op;) be the transport density associated with the optimal trans-
port plan « (resp. i, vip and p;), therefore o = oy + o + op;. By Proposition 2.4, the
transport density o;; belongs to LP() as soon as f* € LP(2). Hence, it is enough to study
the summability of oy, (the case of op; will be analogous), to get that of o.

4.2. [P summability of the transport density

In this section, we will study the LP summability of the transport density o;;, under the as-
sumption that §2 satisfies a uniform exterior ball condition and, by supposing that the boundary
cost g is A-Lip with A < 1 and semi-concave. First, we will suppose that ) has a very particu-
lar shape, i.e. its boundary is composed of parts of sphere of radius r (i.e., a round polyhedron),
and then, by an approximation argument, we are able to generalize the result to any domain
having a uniform exterior ball. Let us consider again the following transport problem
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@ winf [ jeeglar+ [ ga eno, o < on).

Suppose that the boundary cost g is A-Lip with A < 1 and, set
T(z) := argmin{|z —y| + g(y), y € 0Q} for all z € Q.

Then, we have the following:
PROPOSITION 4.6. T'(z) is a singleton Lebesgue-almost everywhere.

PRrROOF. Set
¢(z) = min{|z —y| +g(y), y € 0Q} for all z € Q.

It is clear that ¢ is 1-Lip, therefore it is differentiable Lebesgue-almost everywhere. Take xg € 2
and suppose that there exist yo and y; € 02 such that

d(x0) = |20 — yol + g(v0) = [xo — y1| + g(y1)-

o(x) — |z —yo| < g(yo) for all z € Q,

then the function: = +— ¢(z) — |x — yo| reaches a maximum at xg and so, Vo (xg) = ég:gg'.
the same way, we get Vo(zg) = -2—%1. Hence, we have 2= = 20U " which is a contradic-
lzo—y1] lzo—yol — [zo—y1l

tion as y; is in the half line with vertex zy and passing through yo (indeed in this case, one has
l9(wo) —9(y)l = lyo —wul). O

PROPOSITION 4.7. If x € Q and y € T(x), then (z,y) N ON = (.

PROOF. Suppose that this is not the case, i.e. there exist z € Q, y € T'(z) and some point
z € (z,y) N ON. By definition of T, we have

lz—y|+9(y) < |z — 2|+ g(2).
Then
|z =yl = v —y| —|v— 2| < g(2) —g(y) < Az —yl,

which is a contradiction. [
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Let ¥ be the set of all the points z € Q where T'(z) is not a singleton (thanks to Proposition
4.6, one has £4(¥) = 0). Then, we have the following:

PROPOSITION 4.8. If x € Q, y € T(z) and z € (z,y), then z ¢ ¥ and T(z) = {y}.

PRrROOF. For every w € 99 such that w ¢ T'(x), we have

|z =yl +9(y) |z —y| — |z — 2]+ g(y)
< |z —w|+g(w) — |z — 2|

< lz—wl+g(w).
If we T(x), we also have

lz—yl+9(y) = |v—wl+g(w)—|r—2
< [z —w[+g(w),

where the last strict inequality follows from Proposition 4.7. [

We recall that the plan 7 := (Id,T)4f is the unique minimizer for (P). In addition, yr solves
the following problem

win{ [ o= yldy s @)

For simplicity of notation, we will denote this minimizer by + instead of ~p. Let o be the
transport density associated with the transport of f into (T")4f. By the definition of o (see
(2.1)), we have that, for all ¢ € C(Q),

1
<op> = / / 1 — ylo((1 — t)z + ty) dt dy(z, )
OxQ JO

_ // & — T(@)|p((1 — )z + ¢T(x)) f(x) dt dz.

1
az/ £ dt,
0

<ft,g0>—/ |z — T'(x)|o(T(z)) f(z)dx for all ¢ € C(Q)

Then

where
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and
Ti(z) == (1 —t)x +tT(x) for all z € Q.

Notice that in the definition of f;, differently from what done in Section 2.2, we need to keep the
factor |z — T'(x)|, which will be essential in the estimates. In addition, we have that f; < £? as
soon as one has f < L? (see Proposition 2.2).

Now, we will introduce the two following propositions, whose proofs, for simplicity of expo-
sition, are postponed to Section 4.4.

PROPOSITION 4.9. Suppose that §) is a round polyhedron and g is in 02(89) with |Vg| < 1.
Then, the closure %3 of the set ¥ is negligible and T is a C' function on Q\X.

We want to give an explicit formula of f; in terms of f and T. Let ¢ be in C(Q2), then we
have

[ et = [ o@@le-T@l1@) e
Take a change of variable y = T;(x). By Proposition 4.8, we get easily that

—tT
=242\ tT(y) and |z —

ly—=T(y)|
I T(z)| = L—21

1-1¢

Consequently,

_ ly—TW)|, (y—tT(y)
/Qw(y)ft(y) dy/ﬂt e(y) f( . )\Jt(y)\dy,

1-t¢ t

where ; = T;(Q) and Ji(y) := (det(DTy(x)))"! for all y = Ty(x) € . Yet, this implies
that

) 1rwlia ) forac. ye o

Notice that a point y belongs to €; if and only if |y — T(y)| < (1 — t)l(y) where I(y) is
the length of the transport ray containing y, i.e.,

(y) :==sup{lz = T(x)]: 2 € QN{T(y) +s(y —T(y)), s > 1}, T(x) = T(y)} .

The following proposition gives a lower bound on the Jacobian J;, which is in fact sufficient to
prove our LP estimates on the transport density o:
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PROPOSITION 4.10. Suppose that € is a round polyhedron and g € C?(0Q) with |Vg| <
A\ < 1. Then, there exists a constant C := C(d, diam(2), X, r, M) > 0, where D?q < MI, such

that, for a.e. x € Q, we have the following estimate

| det(DTi(x))| = C(1 —1).
We are now ready to prove the LP summability of the transport density o. Then, we have the
following result.

PROPOSITION 4.11. Suppose that 2 is a round polyhedron and g € C%(9S) with |Vg| <
A < 1. Then, the transport density o belongs to L>°(Q2) provided that f € L>(£).

Proor. By Proposition 4.10, we have

1
ol = s ([ )
yeN 0
< Ry = T() | () >
dt
0

= sup
yeQ (1 —t)|det(DT())|
1_Iy—l(7;()y)l | T
_ y—T(y)|
< C7Y| fllpeory sup / L dt ).
I swioy sup ( e
Yet, it is easy to see that
] -
y—T(y) :
sup / Wdt S dlam(Q)
yeQ JO

Then,
[ ollze@ <C N £ llze@):

for some constant C depending only on d, diam(Q2), A, » and M, where M is any constant
such that D¢ < MI. O

PROPOSITION 4.12. Let 0 be a round polyhedron, g € C?(0Q) with |Vg| < 1 and suppose
feLP(Q) for some p € [1,400]. Then, the transport density o also belongs to LP(£2).

PROOF. We observe that as the transport is between f and (7')4f, then the transport
density o linearly depends on f: in this case, LP estimates could be obtained via interpolation
as soon as one has L! and L™ estimates (see, for instance, [86]). In order to get an L' estimate,
it is enough to remember the implication f € LY(Q) = o € LY(Q) from Proposition 2.2, and
that we have

o]l (@) < diam(2) || f]|L1(o)-
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In addition, the L™ estimates follow from Proposition 4.11. [

REMARK 4.13. The same proof as in Proposition 4.11 could also be adapted to proving Propo-
sition 4.12, but a suitable use of a Hélder inequality would be required (see Proposition 9.2).

We will now generalize, via a limit procedure, the result of Proposition 4.12 to arbitrary
domain having a uniform exterior ball (see Definition 3.6).

PROPOSITION 4.14. Let € be a domain having a uniform exterior ball of radius r. Then,
the transport density o between f and (T)4f belongs to LP(Q) provided that f € LP(Q) and,
the boundary cost g is A—Lip with A < 1 and semi-concave.

Proor. This proposition can be proven using the lemma 3.7. To do that, take a sequence
of domains () such that: the boundary of each 2 is a union of parts of sphere of radius r,
oY, — 99 in the Hausdorff sense and Q C Q;, C Q for some large compact set Q. First of all,
we suppose that g € C?(99Q). Let v be an optimal transport plan between f and (Tk)# f, ie.
the plan 4 solves

min {/ o= gldy s 4TI, (T’“)#f)} |

QxN

where T*(z) := argmin{|z — y| + g(y), y € O}. Let o1 be the transport density associ-
ated with the optimal transport plan ;. From Proposition 4.12, we have

oL € Lp(Qk)
and
| ok [z < C I f (o)

for some constant C' := C(d, diam(Q2), A, r, M), where M is a constant such that D%g < MI.

Then, up to a subsequence, we can assume that o, — o weakly in LP(Q2). Moreover, we have
the following estimate

Il llzr(@) < liminf || o [|r(oy) < C || f Il -

Now, it is sufficient to show that this ¢ is in fact the transport density associated with the
transport of f into (T")4f. Firstly, we observe that for a given x, (Tj(z)); converges, up to a
subsequence, to a point y € 9Q such that y € argmin{|x — z| + g(z), z € IQ}. Since this point
is unique for a.e. x, we get (with no need to pass to a subsequence):

T (x) = T(z)
and
(T*)4f — (T)4f in the sense of measures.
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By Proposition 1.3, we get that
Ve —

where v solves

wind [ o= ylay sy €7 @)

Let o, be the unique transport density between f and (T)xf. As 7, — 7, we find that
o — 0, (this follows immediately from (2.1)). Consequently, 0, = 0 € LP(Q2) and we have the
following estimate

| oy llze) < C I f v,
for some constant C := C(d, diam(f2), A, », M), where M is a constant such that D?g < M.

Finally, the approximation of a semi-concave function g with smoother functions is also
standard. Then, it is not difficult to check again that our result is still true for a semi-concave
function g. O

4.3. A geometric lemma

In the particular case ¢ = 0, we are able to prove Proposition 4.10, for arbitrary domain
Q) having a uniform exterior ball, via a geometric argument which will not be available for the
general case.

LEMMA 4.15. Let Psq be the projection on the boundary of €, i.e.,
Py (x) := argmin{|x — y|, y € 00} for all x.

Then, Pyq is the gradient of a convex function. In addition, if 0 has a uniform exterior ball of
radius r > 0, then for a.e. x € Q, the positive symmetric matriz DPsq(x) has d—1 eigenvalues
larger than m.

PROOF. Set
1
u(z) := sup {a: Yy — 5‘9’27 y e 89} .

As we can rewrite u(z) as follows

1 1
u(z) = sup {—QIw —yP + 5!33|2, y € 89} ,
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then the supremum is attained at Pyq(z) and Vu(z) = Pyq(z) for a.e. x. This implies that
Pyq is the gradient of a convex function, which is in fact coherent with Brenier Theorem [22, 23]
(see also Chapter 1).

Now, take zg € Q and let yo be the center of a ball B(yg,r) such that B(yg,7) N Q = 0
and |yo — Pya(zo)| = r. Then xg, Pag(xo) and yp are aligned. Indeed if not, we get |z¢ — yo| <
|zo — Paq(xo)| + 7, but |xg — yo| = |zo — 2| + |z — yo| for some z € [xg, yo] N O, which is a
contradiction as |xg — Paq(zo)| < |xg — 2] and r < |z — yg|. Moreover, we have

1 1
e) = sup{5lef = Gle — % y € 002}

v

1 1
5‘%’2 — i\m — y2|?, for some vy, € [z,y0] NI

2

v

1 1
Sl = S (e = yol = )? 1= v(a)

As u(zg) = v(xp), then the function: z +— wu(x) — v(z) has a minimum at xy. Hence, we
get that D?u(xg) > D?v(x0) and the eigenvalues of D?u(xg) are bounded from below by those
of D%v(xg). Yet, it is easy to show that

r
D? = ([ -
v{a0) = s (1 = elan) @ e(an))
where e(zg) := %
Then, we conclude by observing that the eigenvalues of this matrix are 0 and ————5: (with

r+d(zo,00)
multiplicity d — 1). O

Set
Pi(z) := (1 — t)x + t Py (x).

By Lemma 4.15, we have

r d—1
det(DP,(z)) > (1 —t) (1 —t+ t7°+d(377‘99)> .

Set y := Pi(x). As d(y,00) = (1 — t)d(z,09), then the Jacobian at y satisfies the following
estimate
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3 1 1 rtd(z,00) !
") = wmore) = 1-1 (r +(1- t)d(x,@Q))
B 1 <(1 —t)r+d(y,89))d1
T 0-0l\" r+d(y,09) '

Now, suppose f € L*°(2) and let o be the transport density between f and (Ppq)xf. Then,
we have the following pointwise inequality

W) <l £ =S d(y,00) ((1— t)r + d(y, 09) -
TS, 1=t r+d(y,09) '
Hence,
) < CIfl /_d(%j)m d(y,02) (1-t)*'r"t 4 (dy, 00)""
oly) = L>(Q) 0 (1 —t)d+l (r + dly, 09)) 1
“He d(,09)
Cd(y789) H f Hoo /1— 1(y) 1 i /1_ Lo 1
Q 1 NdL1 .
(r +d(y,00))d-1 \ J, TEE dt + (d(y, 09)) ) T q
Yet,

d(y,09) _ d(y,09)

L) 1 i1 1) 1 C
- - T < —=
/0 Ao & T, 00) /0 a—oa Y= 30 00)

Then,

Cllf o

oly) = (r + d(y,00))d-1"

This provides a very useful and pointwise estimate on o. It shows that ¢ is bounded as soon
as r > 0, or if we are far from the boundary 0. By interpolation (see [86]), we also get that o
belongs to LP(£2) provided that f € LP(£2). So as a particular case, we get the results of Section
4.2 in the case g =0 whenever r > 0.

4.4. Technical proofs

In this section, we want to give the proofs of Propositions 4.9 & 4.10. First of all, suppose
that € is a round polyhedron and set

Q; ={z = (21,22, ..., zq) € Q : T(x) € F}},
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where F; C 0B(b;,r) is the ith part in the boundary of €2, contained in a sphere centered at b;
and with radius r > 0 (see Figure 2). Then, we have the following:

PROPOSITION 4.16. For all @ € ), there is no pair (i,7) with i # j such that T'(z) € F;NF;.

PROOF. Suppose that this is not the case at some point z € (02, i.e. there exist two different
faces F; and Fj such that T'(z) € F; N F;. By Proposition 4.7, the segment [z,T(z)] cannot
intersect the boundary of () at an interior point. Then, taking into account the geometric
form of €2, we infer that there exist two tangent vectors v; and v; in T'(xz) on F; and Fj,
respectively, such that

z —T(x) = av; + vy,

for some two positive constants o; and «;. Let ~; and «; be two curves plotted on F; and FJ,
respectively, so that +/(0) = v; and ’yé- (0) = v;. For t > 0 small enough, we define the following
functions

fit) = |z — %)+ 9(7(t))
and

fi(#) = le =y ()] + g(v; (1))-

By optimality of T'(z) = 7;(0) = v;(0), we infer that f; and f; reach a minimum at ¢ = 0
and so, f;(0), f;(0) > 0. Hence,

‘f;:;ég, -7 (0) + Vg(T () - 7'(0) = 0
and .
_m 75'(0) + Vg(T'(2)) - 75(0) 2 0.

Now, if we multiply the first inequality by «;, the second one by «; and we take the sum, we get
—|z =T(x)] + Vg(T(x)) - (x = T(x)) 2 0

and
1< [Vy(T(z))] < A,

which is a contradiciton. [
PROPOSITION 4.17. For every x € Q;\X, there is a neighborhood of x contained in ;.

PROOF. Suppose that this is not the case at some point x. Then, there exists a sequence
(n)n such that x, — = and T(z,) € F; for some j # i. Yet, up to a subsequence, we can
assume that T'(x,) — y € Fj. By definition of T', we have

|z — T(zn)| + 9(T(x)) < |xn — 2| + g(2) for all z € 99.



4.4. TECHNICAL PROOFS 83

Passing to the limit, we get
|z —y|+ g(y) < |z —z|+ g(2) forall z € 99,

which is in contradiction with Proposition 4.16. [

Consider € (eventually it will be the same for the other ;). Suppose that Proposition
4.9 is true and fix x € Q1\X. After a translation and rotation of axis, we can suppose that the
tangent space at T'(x) on Fy is contained in the plane x4 = 0. Let ¢ : U +— R, where U C R?1,
be a parameterization of F, i.e. for any z := (21, ...,24) € F1, we have zZ := (z1,...,2q-1) € U
and zg = p(Z) (notice that an explicit formula of ¢ is not needed in the sequel). Set

€(2) =7 — 22 + (za — 9(2))2 + g(Z, p(2)) forall z € U.

For any i € {1,....,d — 1}, one has

o¢ . (zi— i) = (wa— 0(2) 52 (2) L%

()= <] <
o5 " E eGP Oa

(z,0(2)) + 37261@ ‘P(?))%(E)-

Set T(z) := (T(x), p(T(z))), where T(x) := (T1(x),...,Ty_1(x)). Then, we have
T(x) = argmin{¢(z), z € U}.

By Proposition 4.16, T'(x) € U. Hence,

gi(f(x)) =0 forall e {1,....,d—1}
or equivalently,
) PO () - I (7)) 4 S (1@) AT @) =0,

for all ¢ € {1,....,d — 1}, where 7(x) := |z — T'(z)|. Yet, by Proposition 4.17, the equality
in (4.4) holds in a neighborhood of z. Then, differentiating (4.4) with respect to z; and taking
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into account the fact that in this new system of coordinates we have

g(’p(f(:z)) =0 forall 1 €{1,...,d -1},
Zi
we get,
T, (z; — Ti(z)) <= T}, =
r)— —= xp —Tp(r))=— () + 7(x
(@ - H( T g )+ 3
(45) — (xa- Z 020y 170 22 () S
' (wa azﬁzk amj T 0z4 . p
s @ T - )
’ ()2
for all 7, j € {1,...,d — 1}.
On the other hand, we have
1—t+t30 too . toh
to 1—t+t32 .. 5k
DTi(x) = (1 —t)[ +tDT(z) =
0 0 1-—t
Then,
det(DTy(z)) = (1 — t) det(A),
— NS 4 95
where A := ((1 t)0i; + 150 (:I:))M:l 77777 .
Set
p . (5. @i Ti@)(z; - Tjx))
. N 7(z)? ij
and

Jg

5oy, (@) + () 52 (T(a)

0%
82’1'82:]‘
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Suppose that P+ N is invertible for a.e. = € § (see Proposition 4.18 below). Then, from (4.5),
we observe that

<g§;(w)> j=1,eersd 1:(P+N)_1P.

)=

Hence,
A=1—-t)I4+t(P+N)'P=(P+N)'(P+(1-1t)N)
and

det(P + (1 —t)N)
det(P + N)

det(A) =

We note that the matrix P+ N = T(gc) &(T(x)) and so, by optimality of T(z), it is non-
negative. On the other hand, as D%*p(T(z)) = =11 and D?g < MI, then

P+ N < C(d,diam(Q2), A\, r, M)I
and so,

(4.6) det(P + N) < C(d, diam(Q), A, r, M).

From (4.4), we have

r; —Ti(x)  Og

e—T@| %(T(x)), for any i€ {1,...,d—1}.

Then,
17— T(2)| < Aa = T(a)]

Yet, this implies that

e e (EToT@ Y
<FPrz> =l (u—T@> )
L2 |z —T(z)]? 2|2
= ey paTA
> (1- A2

Hence, P > (1 — A\?)I. Now, we are ready to give a lower bound for det(A). First, if ¢ > %
then we have

P+(1—t)N=tP+(1—t)(P+N)>
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and so,

(4.7) det(P+ (1 —t)N) > ( 5 ) .
If t< %, then one has

PH(1-0N > (1-O(P+N) > L(P+N),

which implies that

(4.8) det(P + (1—)N) > Qd—l_ldet(P+N).

Combining (4.6), (4.7) & (4.8), we infer that there is a constant C' > 0 depending only on
d, diam(Q), A, » and M, for some constant M with D?g < M1, such that

det(A) > C

or equivalently,
det(DTy(z)) > C(1 —t).

Finally, we introduce the proof of the proposition 4.9.

ProoF. Set h := (h;)i=1,..d—1, where for any 4,

B x4 — p(y) [ y
VIZ =y + (4 — ¢(y))? Oz

hi Z, = Yi L @ ,
(z,y) N CET RO (¥, ¢(y))

dg

" M(y,¢<y))aw

for all (z,y) € 0 x U.

By Proposition 4.18 (see below), the matrix (g;‘; (z,T(x)))1<ij<d—1 is invertible at a.e. z. Yet,

we have h(z,T(x)) = 0. Then, by the implicit function theorem, there exist an open neighbor-
hood Vi C Q; of x, a neighborhood Vo C U of T(z) and a function ¢ : V4 — V5 of class C!
such that, for all ' € Vi and y € V5, we have

hz',y) =0y =q(2).

But, for all 2 € Vi, one has h(2/,T(z')) = 0. Hence, T = q and T is a C' function on
Vi. Moreover, we can also suppose that Vi C Q;\X. Indeed, if this is not the case, then
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there exists a sequence (zy,), such that z, — = and, for all n, x,, € ¥ (i.e., for all n, there
exist zp, wy, € argmin{|z, —y| + g(y), y € 0N} such that z, # w,). As z ¢ X, then (2,,)n
and (wy), converge to T'(x). In particular, z,, w, € U, h(zn,Z,) = h(zn,w,) = 0 and so,
Zp = Wy, = q(xy,), which is a contradiction. O

It remains to prove the following:
PROPOSITION 4.18. The matriz P + N is invertible at a.e. point x € §Q.

PRroOOF. It is enough to prove that the matrix P + N is not invertible only at a countable
number of points on each transport ray, since in this case one can use Proposition 1.5, to infer
that the set of all these points is in fact negligible. To do that, fix z € Q and set y := T;(z),
where t € (0,1]. In fact, the matrix P is constant along the transport ray passing through z.
Moreover, if N’ plays the role of the matrix N for the point y, then we have N’ = (1 — ¢)N.
Hence,

P+N =P+ (1—-t)N >0.

Consequently, P+ N is invertible at a point x € €2 as soon as x is not a lower boundary point
of some transport ray (i.e., if x ¢ ST). O

Finally, we get that the closure ¥ of the set of double points ¥ is negligible. In addition, T is
a C! function on Q\X.






CHAPTER 5

Lack of regularity of the transport density

In this chapter, we provide a family of counter-examples to the regularity of the transport density in
the classical Monge-Kantorovich problem. In particular, we prove that the WP regularity of the source
and target measures does not imply that the transport density o is WP, that the BV regularity of f*
does not imply that o is BV and that f* € C™ does not imply that o is WP, for large p.

This chapter is taken from my article [55], which will be published in Journal de
Mathématiques Pures et Appliquées.

The higher order regularity of the transport density o is the object of a wide debate; the only
positive known results are in R?: if f* are two positive densities, continuous and have compact,
disjoint, convex support, then the “monotone optimal transport map” T is continuous except
on a negligible set (the endpoints of transport rays) and the transport density o is actually con-
tinuous everywhere [61]. Moreover, in [83], the authors prove the continuity of the same map
T under the assumptions that f* are two positive densities, continuous with spt(f*) C spt(f~)
and one of the sets {fT > f~}, {f~ > fT} is convex and, the transport density o is also con-
tinuous in this case. Other results exist as far as the regularity in some directions is concerned:
in [58], it has been proven that when f* are Lipschitz continuous with disjoint supports (and
with some extra technical conditions on the supports), then the transport density is locally Lip-
schitz continuous “along transport rays”. Also in [31], the authors have a more general result
for the case of just summable f* without any extra conditions on supports; they prove that if
[T € LP(Q), then for a.e. x € Q, the restriction of the transport density o to the transport ray
passing through z is in I/Vlif A conjecture of Buttazzo was the following: “if f* and f~ are
smooth, then the transport density between them is Lipschitz”. As one can see, the W1P(Q)
(resp. C%%(Q), BV(Q),...) regularity of the transport density o is an interesting question, and
the aim of this chapter is to give a (negative) answer to it !

In this chapter we focus on examples relating the regularity of the initial data f* with the
regularity of the transport density o. As a starting point, the following example shows that in
general, the transport density o is not more regular than the initial data: consider x* :=
[0,1]%, x~ := [2,3] x [0,1] and set f*(w1,29) := fi(w1)f2(72), where we suppose that f+
is concentrated on xT, and take f~(z1,z2) = fT(x1 — 2,22), for every (z1,22) € x~. In
this case, it is easy to compute the transport density o between fT and f—, so we get
o(z1,x2) = (Jy" fi(t)dt)fa(az) for every @ := (x1,x2) € x. Hence, the transport density
o has the same regularity as f* in the zy-variable. Yet, we will give examples where the regu-
larity of the transport density o is worse than the regularity of the initial data f*. In particular,
we will prove among others the following statements:

89
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(5.1) ffeBV(Q) # oeBV(Q),

(5.2) forall p>1, fEFeW'?(Q) %4 oecWhP(Q),
(5.3) fFec™Q) # ocecWwh3(Q),

(5.4) for all a € (0,1), fFeC®Q) # oeC® (),
(5.5) forall €>0, ffeC®Q) # oeC%2(Q).

5.1. Main Results

Inspired by [45, 84], we will construct a family of counter-examples by, first, choosing which
lines will be transport rays. Set v > 0 and consider the following transport rays:

(5.6) lo == {($1,1‘2) eR?: zy = % (x1+4a), 21 € (—a,l)}, a € [0,1].

It is clear that the segments (I,), do not mutually intersect. The domain representing both
source and target will be A C R? (see Figure 1), where

(5.7) A := interior of the triangle with vertices (—1,0), (1,0) and (1,1).
The initial and final density will have the form
(5.8) fr(@ime) =1, f7(x1,22) = 1+ B(¢" (1) + 1" (22)) for all (z1,22) € A,

where ((z1) := —x2(z1 — 1)? (the choice of ¢ is made essentially in such a way that (1) =
¢’(1) = 0), n is a C? function with 7(0) = 1’(0) = 0 and B > 0 is chosen so that f~ will be a
non-negative density. Note that n is constructed in such a way that the following mass balance
condition for the region in the domain below each [, is satisfied:

(5.9) /A fr= /A f~ forall a€|0,1],

where A, is the subgraph of [, in A, namely the triangle formed by (—a,0), (1,0) and (1, %(1—#
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A

[ —

\

FIGURE 1

a)); or equivalently, (5.9) can be rewritten as

—/ ¢"(x1) day dogy = / n"(x9)dz1dae  for all a € [0,1].
Ag Aq

Yet, it is easy to see that

a— (1+4a)
—/ ("(x1)doydzy = —/2 / "(z1) dzy dae
Aq

/[12 (1+a) <

= —-(+a?

To — a) dxo

and as 7(0) = 7'(0) = 0, we have

1 %(zl—i-a)
/ n"(z2)drydare = / / 0" (x9) dzo dry
Ag —a JO

_ /_1 0 (Cg(xl 4 a)>d:c1

n((+a)

a”Y

Then,

91
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where a(s) is the unique solution of

a'y

(5.10) 5= 3

(1+a).

In fact, by the implicit function theorem, it is easy to see that there exists a C°*° function
h defined in a neighborhood of 0 such that

o= M0 et

2v

1 1
Hence, h(s7) is a solution to (5.10) and 7n(s) = s2h?(s7). After tedious computations, we
can check that

and

14 12 2\ 2_ 1 2 4 2 4\ 19 ,1 ., 1 6 4_9 1
77’”’(5)=<74+,Y?,—,y2>8” 2<h'<sv>>2+(4 3—2—)sv BTN (57) + st 2057 2

2_ 1 1 127\ a_ 1 1 4_ 1 1
- (111+1§—22>s 2 h(s7) W' (s7) + <36+>33 2 (sT)R(sD) + 517 R (57 B ()
v v v Y

12 4 3_ 1 1 2 a_ 1 1
4 <4 + 73>si 2 h(s7) W (s7) + 80 2h(sT) B (s7).

gl gl
Hence,
n(l.]) € C=[=1,1] if v=3,
n € C>[0,1] and n(|.|) € C*'[-1,1] if v=1,
(5.11) (L) € ¢*3 71 =1,1] it 1<y <2,
n € C3[0,1] and n(|.|) € C*[~1,1] if v=2,
a(l) € C*F[~1,1]nW 25 (~1,1)  if v>2, &> 0.
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Now, we will introduce the following key propositions, whose proofs, for simplicity of expo-
sition, are postponed to Section 5.2.

PROPOSITION 5.1. The transport density o between f+ and f~ is not in WHP(A) for all p
satisfying

Then, we get the following

COROLLARY 5.2. We have the following statements:

(5.12) forall p>1,e>0, fEeWW(A) 4 oeWh (),
(5.13) ffeCY(A) # oeHY(A),

(5.14) forall € (0,1), fTFeCh™(A) % oeWh?re(A),
(5.15) ffeCc>®A) 4 ocewh3(A).

PROOF. These statements follow immediately from (5.11) and the proposition 5.1. Indeed,
fory>2:1n" € Wl’ﬁ_s((), 1) (for any € > 0) and the transport density o is not in Wl’%(A),
so (5.12) follows. To prove (5.13), take v = 2 and then, in this case, we have that 7" € C*[0,1]

2 +2
and ¢ ¢ HY(A). For 1 <~y < 2: 5" € CH77Y0,1] and o ¢ W5 (A), so (5.14) follows.
Finally, for y =1: n € C*[0,1] and o ¢ W3(A) and the statement (5.15) follows. [

1
PROPOSITION 5.3. The transport density o between f™ and f~ is not in C’O’ﬁ%(A), for
every € > 0.

COROLLARY 5.4. We have the following statements:

(5.16) forall a€(0,1),e>0, ffeC®(A) # oechzte(A),
(5.17) forall e >0, fXfeCYA) # oeC%t(A),
(5.18) forall a €(0,1),e >0, ffeCch™A) # oe¢ CO’%%(A),

(5.19) forall e >0, ffeC®A) # o¢ CO,%JFa(A)'
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A/

FIGURE 2

PROOF. These statements follow immediately from (5.11) and Proposition 5.3. Indeed, for
2 2
v>2: 0" e ¥ 0,1], for v =2: ' € CH0,1], for 1 < vy < 2: 5 € C"7710,1] and, finally,

1
for v =1: n € C*|[0,1]. Yet, in all these cases, the transport density o ¢ CO’WH(A), for all
e>0. O

To obtain counter-examples to interior regularity of the transport density, it suffices to reflect
the domain across the zj-axis. Let A’ be the reflection of A with respect to the zj-axis (see
Figure 2) and set € := AUA'. Extend the functions f* to € so that they are symmetric with
respect to the xj-axis. Let T be an optimal transport map from f* onto f, and let o be
the transport density between them, then it is easy to prove that the map S, which is equal to
T on A and to the reflection of T" with respect to the xj-axis on A’, is an optimal transport
map between the extended densities and the transport density between them is equal to ¢ on
A and to the reflection of o, with respect to the z1-axis, on A’. Using this fact and (5.11), we
get the following statements:

2p+e

(5.20) forall p>1,e>0, fFeW?(Q) # oe W;Cm (Q),

(5.21) for all @ € (0,1), ¢ >0, f*eC®(Q) # oeC a2 (),

(5.22) forall >0, fXeC%(Q) # oecH.L QU0

(5.23)  forall a€(0,1),e>0, ffeChQ) 4 oc T/Vlicﬂa(ﬂ) U Cloo’c;’%ﬁ(f)),
(5.24) forall >0, f£eC®(Q) # oeW Q) uotit),

(5.25) forall £>0, f*c0™Q) 4 oW @uctita).
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5.2. Proof

In this section, we want to prove Propositions 5.1 & 5.3. Firstly, we will compute the trans-
port density o between fT and f~. To do that, let us observe that the family {l,, a € (0,1)},
where [, is defined as in (5.6), covers A so that for every = := (z1,22) € A, there exists a
unique pair (¢,a) € (0,1)? such that = € I, and |z — (—a,0)| = tL(a), where L(a) is the length
of the segment [,. In other words, we have

: = <—a+(1—|—a)t, (1+a)t“;>.

Fix (t,a) € (0,1)% and set,

Y

we = {(—84—(14—5)7, (1+s)7—;>, (r,5) € (0,1) x (a,a—i—s)}

where € > 0 is small enough. Recalling (2.7) and integrating —V - (cVu) = f on w., we
get

(5.26) —/&JEJVu-n—/W8 f.

Suppose that the family of segments (la)ae(o,l) are, in fact, all the transport rays on which
the optimal transport map, between f™ and f~, acts. In this case, we get that for every x € [, :

a’ —(1,%
vu(l’) — a a agw) _ ( 2) ,
a +a)% )| 1+ (%2

which means that Vu(z)-n =0 if n is the unit orthogonal vector to l,. Hence, (5.26) becomes

(5.27) —/S UVU'HZ/LU /

where s := {(—S +(1+s)t, (1+95)E), s€[a,a+ 5]} Yet, we have
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/f(l‘l,aj‘Q)diL’lde = /—B(Cll(xl)+’I7H(.7}2))d.1‘1d33‘2

_ /aa%/ot5((/(s+(1+s)7)+n”<(1+5)75>> J(7,5) dr ds,

where J(7,s) := |det(D, s (71, 22))|. But,

Ohr1  Oux1 1+a 14+t
Dy a)(21,72) = il B
Oy Oa2 Atal (v (14 a)+a) W
Then,
a’~!
(5.28) J(t,a)=(1+4a)(y(1+a)t+a) 5
On the other hand,
Orx 0aT J(t,a)
|0y x| |0sx|  L(a)|0ux]

where R := <_01 (1)> is the rotation matrix. Hence,

—/SEUV’U,'II = /Cla+ga<—s+(1+s)t, (1+s)t§>JL(zS)ds.

By (5.27), we infer that

1 [ote g
lim / a<—5+(1+s)t, (1+5)t;>J(t,8)

e—0t €

= lim 1/aa+s /Ot —5(4"(—s+(1+s)7)+n”<(1+s)75>> J(7,s)dr ds.

e—0t €
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Finally, we get

L(a) [ —BC"(—a+ (L +a)7) +1"((1 + a)™2)) J(7, a) dr

(5.29) o(x) = )

Now, we are ready to prove Proposition 5.3. Indeed, for every ¢ > 0, let (t.,a.) be in (0,1)?
such that

teal
ze :=(0,6) = | —ae+ (14 ac)te, (1 +ae) 5 |

As ¢"(0) < 0 and 7”(0) = 0, then, from (5.29), we can see easily that, close to the origin,
we have

N fé J(1,a)dr
7T T I a)

where the symbol &~ stands for inequalities up to multiplicative constants depending on the
data, i.e. on f, but not on z. Yet, by (5.28), one has

t a”

/Ot JI(r,a) dr = 2<J(t, a) + (1 +a)2>.

1
As t. = a./(1 + ac) and ¢ = aZH/Q, we infer that t. =~ ev+'. Hence, we get that the
value of the transport density o at z. is

o(xe) = e L.
This completes the proof of the proposition 5.3. Next, to prove Proposition 5.1, we will only

look at 0,,0 close to the origin and to do that, we want to compute, firstly, ;0 and 9,0. So,
differentiating (5.29) with respect to ¢ and a respectively, we get

_ 8tJ(t, CL)
(5.30) Oo(z) = L(a) f(z) — J(ta) o(x),
and
(5.31) Baor () = i(((j)) o(z) + Ri(t,a) + Ra(t, a),

where
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) [F—B(c"(—a a)r /" a) T O J(1,a)dr o (T, a
u(ta) = M@ S =B (Cat (14 )J()t;; (A +a)%5))0ad(r,a)d _aj{;fa))g(x)

and

_ L(a) Jy =B(=(1 = 7)¢" (—a+ (1+ a)7) + 5~ (v(1 + a) + a)n”((1 + a)™§"))J (1, a)dr
Ry(t,a) := ) .

: 1
Now, we claim that, for any v > 3,

N
(5.32) Opo = t + <t—|—a> )

From Section 5.1, we have

21
(5.33) I (z2)| < Czy , for all x5 € (0,1).

Then,

Ta”

Tl (v(1+a)+a) n”'<(1 + a)z) ' <Crra.

2

Now, as ¢”’(0) > 0, we infer that
Rs(t,a) =~ t.

In addition, it is easy to see that

A+ a4+ (14 a)a® !
N (1+a)(4+ a®)

o(x) ~t.

On the other hand,

L(a) [y f(—a+ (1 +a)7, (1 +a)™2) (J(t, a)dJ (1, a) — J(1,a)04J (t, a)) dT
J(t,a)? '

R1 (t, (1) =

Yet, by (5.28), we have

a¥2
dad(t,a) = (v(y=1) (1 +a)’t+ (y(1+a) (1 +2t) +a)a)
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Then, it is not difficult to check that

J(t,a) 0, (1,a) — J(1,0) uJ (t,a) = ~(1 4+ a)?(t — 7)a®’ 2.

=12

Using (5.28), we infer that

¢ 2
mita)~ (1)

which completes the proof of (5.32). On the other hand, we want to prove the following
Fix € > 0. As 7”(0) = 0, then we can assume that, close to the origin, we have

[f(z) — 28] <e.

From (5.30), we get

Oo(x) > La) <2B e f(f(Qﬂ +e)oJ(t,a) J(T, a)dr>.

J(t,a)?
Yet,
B J(t,a) = % (1+a)?a’!
and then,
Jo O (t,a)J(r,a)dr 1 <1 a2 )
J(t,a) 2 (y(1+a)t+a)?)
Hence,

O (x) > B — 32—8 > 0,

for € > 0 small enough. In the same way, one can also see that 0;0 is bounded from above and
then, (5.34) follows.

Yet,
01,0 = 010 Oyt + 040 Ozya
and
Opt Oyt ) (y(14a)+a) @2 1t
D(ay,20)(t,0) := boa o = Jta) e .



100 5. LACK OF REGULARITY OF THE TRANSPORT DENSITY

Hence, by (5.32) & (5.34), we get
1
63720' ~ j
and

1 LS|
p ~ ~

where § > 0 is small enough. Recalling (5.28), we see that the Jacobian J ~ a?~*(t + a)
and so,

6 o
1
p ~
Haa:QUHLP(A) R /O/Oa(’Yl)(Pl)(t—i—a)pldtda

Crar 7 : a0
- /07’ T/O r7®P=1) sin(9) =D (@E=1) (cos(f) + sin(h))P—1

Q

671 d : L de
o rY=1)-1 " o sin(§)Or-D-1)

Then, the proposition 5.1 is proved. But, it remains to prove that the rays (I,), are all the
transport rays between f* and f~. Firstly, we observe that, for every = := (z1,22) € A, there
exists a unique a := a(x) € (0,1) (note that a € C1(A)) such that x € I, i.e.,

g
(5.35) x9 = %(xl +a).

Differentiating the equality (5.35) with respect to the x; and zo variables, we get the following

—a
5.36 9, a =
( ) 14 Y(x1+a)+a
and
2
(5.37) O, =
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then, we have

a” 1

a 1 gl g

V X vg := =04, <2> +8x2< ) S 3 <8x1a—|—a({)x2a).
14+ 47 1+a2/ 201+ 97)8 2

Yet, by (5.36) and (5.37), we infer that v, is an irrotational vector field, which implies that
there is a 1-Lipschitz function u such that

Vu(z) = vy, forall x € l,.

Hence, we have
(5.38) u(z) —u(y) = |z —y| forall z,y€l,.

Finally, we want to prove that this function w is in fact the Kantorovich potential between
f* and f~. To do that, let us consider the disintegration of f* with respect to the segments
(la)ac(o,1)- More precisely, we define a map R : A + {l, a € (0,1)}, valued in the set of all
segments [y, a € (0, 1), sending each point x € A into the unique segment [, containing x. As
by construction of f~ we have ft(A,) = f~(A,) for every a € (0,1), we infer that there is a
non-negative measure v, defined on the set {l,, a € (0,1)}, such that v = Ry f™ = Ryf~. In
particular, we can write f* = ff @ v. Now, set v, := ff ® f; and 7 := v, ® v. Then, it is
clear that the plan v belongs to ITI(f*, f~). Moreover, one has that y—a.e. pair (z,y) in Q x
is contained in spt(y,) for some a € (0,1), then both x and y are in [,. Yet, this is sufficient
to conclude, since we get

/Q le=aldr= /Q (o) = u) d (o) = /Q wd(F — 1),

which implies that ~ is an optimal transport plan between f* and f~, and wu is the corre-
sponding Kantorovich potential.

5.3. BV counter-example

In this section, we will prove the statement (5.1). This means that we want to construct
two densities f* € BV(Q) such that the transport density o between them is not in BV (Q).
First of all, we can see easily that for any v > 0, the densities f*, which are constructed in
Section 5.1, are in BV (), but it will be also the same for the transport density o between them.
Indeed, to get a counter-example to the WP regularity of the transport density, for p — 1, we
need a 7 — oco. Hence, to get a BV counter-example, we could collect an infinity of triangles
(constructed as in Section 5.1) with a sequence of exponents 7, — oo (where -, is the exponent
of the slopes of the transport rays in the n-th triangle, see (5.6)). Actually, if we play on other
parameters, we just need to take v, =y > 1. To do that, let us define A,, as follows:

A In
A, := triangle with vertices (—[,,0), <1, —5(1 + ln)> and (1, 5(1 + ln))
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FIGURE 3

where [, := 1/n. Set, A} := Ay and, for all n > 2, define A], as a suitable roto-translation of
JANS!

AL = {(z1,22) € R? : (cos(0n) (1 +11) + sin(by,)xe — I, —sin(fy,) (z1 +11) + cos(0n)x2) € Ay},

where
n—1
0, = Z o+ gyl
k=1
and
sin(ay) 1= %, ap € (O, 2).
(8
Finally, set
o0
Q:= U Al
n=1

Fix n € N*. Then, after a suitable roto-translation of axis, we can assume that A} = A,,. Set,

f+(:z:1, .1:2) =1

and

f(z1,22) i= f, (w1, 22) :=1 + B(¢"(z1) + n"(|x2])), for all (z1,22) € AL,
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where ¢ and n are the same functions which are constructed in the section 5.1. Let us de-
note by o the transport density between f* and f~. Then, the restriction of o to A/ is the
transport density o, between f := Iar and f, . Indeed, for all n € N*, if T}, is an optimal
transport map from f,5 onto f,; and if u, is the corresponding Kantorovich potential such that
un(—1,0) = 0, for all n € N*, then it is not difficult to check that

T(z) :=Ty(z), fora.e. z€ Al

is an optimal transport map from f onto f~, and the corresponding Kantorovich potential will
be
uw(x) = up(x), forall z € Al.

By (2.1), we infer that the restriction of o to Al is o,. Yet, by Section 5.2, we have al-
ready shown that

1
|V0'n| ~ 7,

n

where J,, is defined as in (5.28) on A,,. Hence,

S IVoulloiay) ~ Z/O /O|Van(t,a)|,]n(t,a)dtda
n=1 n=1

2
NE
=~
I
M8
S|
I
+
3

where § > 0 is small enough.

Hence, the transport density o is not in BV (€2). On the other hand, we will show that the
target mass f~ is in BV (R?). Using (5.33), it is easy to prove that

o0

S VL lpay) < Z [ +17) < +oc.
n=1

In addition, for a fixed n € N* and after a suitable roto-translation of axis so that A/, = A,,,
we can assume that

fo (@1, 22) = 14 B(C" (1) + 1" (|22]))

and,

S (z,22) =1 + ﬁ(C”(COS(9n+1)($1 +1n) + sin(nt1)z2 — lny1)

(| = sin(nsr) (@ + 1) + cos<9n+1>xz|>)
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where
— ~ 7
9n+1 =y + Opt1 ~ ln—l—l‘

Hence, it is not difficult to check that

v v

fi (xl, %”(a:l 4 zn>> s (ml, %"(xl + zn)> ' <cP.

Finally, we get

Z/ ‘fn_+1(z)—fn_(z>\dZ§CZli<+oo.
= Jany,naa,,

n=1

As [~ is bounded and Per(Q) ~ Y (In+12) < +oc, we infer that the target mass f~ € BV (R?)

n

and the statement (5.1) follows.

5.4. Counter-examples with compactly supported smooth densities on the whole
plane

In this section, we want to show that is also possible to construct the target measure f~ so
that it will be regular on R2. Firstly, let us observe that the function ¢ (see Section 5.1) can
be replaced by (¢, where ¢ is a C*° function such that ¢» = 1 on [-1,1 — €] and ¢» = 0 on
[1 —e,1], where 0 < & < &’ < 1. Let x1, x2 be two cut-off functions supported on A U R(A),
where R is the reflection map with respect to the zj-axis, such that spt(x2) € {x1 = 1},
Agy N{x 21 <1—¢} C{x1 =1} (where ag € (¢,1) is such that spt(x2) C Ay U R(Ag,)),
A.N{z:x1 <1—e} C{x2=1} and x1, x2 are symmetric with respect to the z-axis. Set,

er = X1
and

1=t B( (00 + (2 ) e+ plaon)etalon. 2] ).

where ¢ is a non-negative C°° function such that spt(¢) C (1 —¢’,1 —¢) and ¢ is to be de-

termined in such a way that
/ fr —/ f= forall a€(0,1),
Aq Aq

which is equivalent to say that

—/ (($Q)" (1) + 1" (22))x2(21, 22) dz1 daa =/ ¢(r1)c(a(z1, 22)) dzy drg, for all a € (0,1).

a ACL
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Differentiating this equality with respect to a, we get

o(a) = — [, (@1 + @) + a) ()" (1) + 0" (% (w1 + @) xa(w1, (21 +a))dw17 Vae(.1)

fla (v(z1 4+ a) + a)p(xr) dzy

1

1
- / ((1 + ) + a)(¢)" (1) day = /

a

a”

(v(ff1+a)+a)77”(

5 (a1 +a)> dzy, for all a € (0,1).

a

Hence, for a < €, we get

Sl 0@+ a) + )i (% (@1 + a) (1 = xa(21, % (1 + a))) day

o) = I* (31 + a) + a)p(ar) day

and

0= om0 L (Fera) (b (a Ferro) an

a721 /_1(7(x1+a)+a)2n”’<cg(a:1+a)> <1 X2 (wl, ; (:z1+a)>>d$1—(7+1)</_1 80(951)(15”1)6(“)

a’l”

2 1 /1( (z1 + a) + a)? ”<a; (1 +a)>8x2><2 (xl’ %(m +a)> dw1>~

—a

_|_

Using (5.33), we infer that

d(a) < Ca

and,

\% ) pId@P |\ Ple(@)P ) deyday = | L d
V(¢ e(a) | (el S TP e ) deadan & [ da

Hence, for v > 2,

F e WHTETE(R?), for all e > 0.
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Similarly, we get that for v = %: [~ € C®(R?), for vy = 1: f~ € C>1(R?), for 1 < v < 2:
f~ € C’l’%_l(RQ) and, finally, for v = 2: f~ € C%(R?).



CHAPTER 6

Boundary-to-boundary transport densities, and applications to
the BV least gradient problem in 2D

The least gradient problem (minimizing the BV norm with given boundary data) is known to be equiv-
alent, in the plane, to the Beckmann minimal-flow problem with source and target measures located on
the boundary of the domain. Motivated by this fact, we prove LP summability results for the solution
of the Beckmann problem in this setting, which improve upon previous results where the measures were
themselves supposed to be LP. This provides results about the WP reqularity of the solution of the least
gradient problem in uniformly convexr domains.

This chapter is taken from a joint article with F. Santambrogio, [56].

6.1. Introduction

A classical problem in calculus of variations, which is of interest both with applications in
image processing but also for its connection with minimal surfaces, is the so-called least gra-
dient problem, considered for instance in [65, 94, 89, 108, 91, 12]. This is the problem of
minimizing the total variation of the vector measure Vu among all BV functions u defined on
an open domain {2 with given boundary datum. If we consider

(6.1) inf {]Vu|(Q) tu € BV(Q), ujpq = g},

where upn denotes the trace of u in the sense of BV functions and |Vu| denotes the total
variation measure of Vu, this problem relaxes into

(6.2) min{]VUKQ) + /89 [ujp0 — gldH™ s w e BV(Q)}.

This can also be expressed in the following way: extend ¢ into a BV function ¢ defined on
a larger domain €', and then consider

(6.3) min{]Vu|(Q) :u€ BV(Q), u=g on Q/\Q}

107
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The boundary datum g should be taken as a possible trace of BV functions, i.e. in L'(99),
yet, the fact that the (a) solution u to (6.2) and (6.3) satisfies or not u|pn = g could depend on
g (and on the domain). In case we have ujgq = g, then u is also a solution of (6.1). In [64], the
author proves existence of solutions to (6.1) for boundary data in BV (92), while, in [106], the
authors give an example of a function ¢ such that (6.1) has no solution (g was chosen to be the
characteristic function of a certain fat Cantor set, which does not lie in BV (0f2)).

In this chapter the least gradient problem will only be considered in the planar case  C R2,
and the boundary datum ¢ will be at least in BV (9€2) (something which makes perfectly sense,
since 0f) is a closed curve, and we are just speaking about BV functions in 1D).

Following [65], we can see that there is a one-to-one correspondence between vector measures
Vu in (6.3) (considered as measures on (2, so that we also include the part of the derivative of u
which is on the boundary, i.e. the possible jump from u|5q to g) and vector measures w satisfy-
ing, in , V-w = f where f is the measure obtained as the tangential derivative of g € BV (9);
moreover, the mass of Vu and of w are the same. Indeed, one just needs to take w = Rg Vu,
where Ry denotes a rotation with angle 8 around the origin, and w solves the Beckmann problem

(6.4) inf{|w(Q) cw e MA(Q), V-w= f},

where we denote by M?2(Q) the space of finite vector measures on Q valued in R% If we
identify f = dg/0t (t := R_zn standing for the tangent vector to 0€2) with its restriction to the
boundary, we can also write the condition V-w = fas V-w=01in Q, w-n = f on 02 (when
we write V- w = f we mean [V -dw = — [pdf for every smooth test function ¢, without
imposing ¢ to have compact support, i.e. we also include boundary conditions).

The study of the least gradient problem can consequently be done by studying (6.4), and the
question whether (6.1) has a solution becomes whether the solution to (6.4) gives mass to the
boundary or not.

From Chapter 2, we have already seen that the Beckmann problem is strongly related to optimal
transport theory, and is in some sense equivalent to the Monge-Kantorovich problem

(6.5) min{ [ e—sldr: 2 e MA@ XD, (ML) = 5 and <Hy>#7=f—},

where f* represent the positive and negative parts of f, i.e. two positive measures with the
same mass. The scalar measure 0 = |w| obtained from an optimal w is the transport density
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(see (2.1)). Of course, LP summability of o is equivalent to WP regularity of the optimal w.
From Propositions 2.3 & 2.4, we have the following LP summability results on the transport
density o: in dimension d, for p < d/(d — 1), we have w € LP as soon as at least one between
ft or f~ is in LP, while for general p (including p = o0o), this is proven when both f* and
f~ belong to LP(£2). But in the case of interest for applications to the least gradient problem,
the measures f* are singular (they are concentrated on the negligible set Q). The only result
obtained so far with measures concentrated on the boundary is the one that we presented in
Chapter 3, where we considered the case where f~ is the projection of f™ on 2. On the other
hand, this is far from the setting that we want to study now, since, first, in Chapter 3, only one
of the two measures is on 0f2 and, second, it is not an arbitrary measure but it is chosen to be
the projection of the other.

We can say that, so far, the L? summability of w in the case where both the measures f and
f~ are concentrated on the boundary is unknown. In particular, we do not know whether the
optimal flow w belongs or not to LP(,RY) provided f* ¢ LP(09Q).

The goal of the present chapter is exactly to investigate this kind of LP summability results
under suitable assumptions on the domain 2, and then applying them to the WP regularity of
the solution of (6.1).

This chapter is organized as follows. In Section 6.2, we adapt some well known facts concerning
the usual Monge-Kantorovich problem to the precise setting of transport from the boundary
to the boundary. In Section 6.3, we show positive results on the LP summability of ¢ in the
transport from a measure on the boundary to a measure on the boundary of a uniformly convex
domain, in arbitrary dimension d > 2. In particular, we see that f* € LP(9Q) = o € LP(Q)
holds for p < 2 (to go beyond L? summability one needs extra regularity of the data). Section
6.4 gives indeed a counter-example where f € L* but o ¢ LP for any p > 2. Section 6.5
summarizes the applications, in the case d = 2, of these results to the least gradient problem.
Finally, Section 6.6 is devoted to the study of the anisotropic case.

Many of the results that we recover were already known thanks to different methods, but we
believe that the connection with optimal transport and the technique we develop are interesting
in themselves. Moreover, we believe that the following one is novel: if € is a uniformly convex
domain in dimension 2, p < 2 and g € WP(9), then the solution to (6.1) exists, is unique,
and belongs to W1P(§2) (this is our Theorem 6.11).

6.2. Monge-Kantorovich and Beckmann problems from boundary to boundary

We begin this section by recalling that an optimal transport map 7' for the Monge problem
from fT onto f~ exists as soon as ft < L% (see Theorem 1.6). Since we are interested in
transport problems where fT is concentrared on the negligible set 912, we will see later that the
same is also true in other cases without absolutely continuous measures, and in particular in the
case of interest for us.
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On the other hand, we also recall that every solution of the Beckmann problem (6.4) is of
the form w = w (see (2.6)) for an optimal transport plan 7 (see Proposition 2.6). As in general
Problem (6.5) can admit several different solutions, also (6.4) can have non-unique solutions.
Yet, it is possible to prove that when either f* or f~ are absolutely continuous measures, then
all different optimal transport plans 7 induce the same vector measure w,; but, this is not the
case now as both f* and f~ are concentrated on the boundary.

So, when the measures f* and f~ are concentrated on the boundary, we do not know yet,
for instance, if an optimal transport map T between them exists or not, or if we have unique-
ness of the transport density. Let us prove that any optimal ~ in this case is induced by a
transport map, which also implies uniqueness of v and of o,. We first start from the case
d = 2, which is easier to deal with.

From now on we will suppose the condition that f* and f~ have no common mass, which
means that there exist two disjoint sets AT and A~ contained in 99 with f* concentrated
on A% (beware that these sets are not necessarily the two supports of f* and f7).

PROPOSITION 6.1. Suppose that Q is strictly convex, and d = 2. Then, if f¥ is atomless
(i.e., fT({z}) =0 for every x € OQ) and f* and f~ have no common mass, there is a unique
optimal transport plan v for (6.5), between f+ and f~, and it is induced by a map T.

PROOF. Let v be an optimal transport plan between f™ and f~. Let D be the set of
double points, that is those points whose belong to several transport rays. Take = € D and let
r¥ be two different transport rays starting from x. Let A, C Q be the region delimited by r;,
ry and 0. As ) is strictly convex, then we see easily that |A,| > 0 and the interior parts of
all these sets A,, x € D, are disjoint. This implies that the set D is at most countable and
so fH(D) =0 as f* is atomless. On the other hand, for every z € A™ \ D there is a unique
transport ray r, starting from x, and this ray r, intersects A~ in - at most - one point, which
will be denoted by T'(x). Hence, we get that v = (Id,T)xf*, which is equivalent to saying that
~ is, in fact, induced by a map 7. The uniqueness follows in the usual way: if two plans v and
~" optimize (6.5), the same should be true for (v +4')/2. Yet, for this measure to be induced
by a map, it is necessary to have v =+/. 0O

The higher-dimensional counterpart of the above result should replace the assumption that f+
is atomless with the assumption that f* gives no mass to (d — 2)-dimensional sets (i.e. sets of
codimension 1 within the boundary). Yet, this seems more complicated to prove, and we will
just stick to an easier result, in the case where fT is absolutely continuous w.r.t. to the H% !
measure on O (that we simply write f+ € L1(99)).

PROPOSITION 6.2. Suppose that Q is strictly conver, and d > 2. Then, if f+ € L'(09Q)
and f* and f~ have mno common mass, there is a unique optimal transport plan ~ for (6.5),
and it is induced by a map T.
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PROOF. Let v be an optimal transport plan between f™ and f~. According to the strategy
above, it is enough to prove that for f-a.e. x € AT there is at most a unique point y € A~ such
that (z,y) € spty. We will parametrize AT via variables s* € R?~!. This is for sure possible
since both A* do not fill the whole boundary 92, and every proper subset of such a boundary
is homeomorphic to a subset of R%~!, via an homeomorphism which can also be chosen to be
locally bi-Lipschitz. Up to removing a negligible set, we can also assume that it is differentiable
everywhere. Under this parameterization, we face a new transport problem in R%~!, with a new
cost function c(st,s7) := |x(sT) — y(s7)|, where s +— z(s7) and s~ +— y(s~) are the above
parameterization of AT and A~.

Using standard arguments from optimal transport theory (see [103, Chapter 1]) one can see
that the Kantorovich potentials in this new transport problem are locally Lipschitz continuous,
and hence differentiable a.e. Thus it is enough to check that ¢ satisfies the twist condition to
prove that v is necessarily induced by a map 7T, and that it is unique. Computing the gradient
of ¢ w.r.t. the variable s* one gets

Verce(sT,s7) = Daxz(s™),

where Dz(s1) is the Jacobian matrix of the diffeomorphism z. We need to prove that this
expression is injective in s~. Having two different values of s~ (say, s, and s; ) where these ex-
pressions coincide means, using that st +— x(s™) is a diffeomorphism, that the two unit vectors
z(sT) —y(s;)/|z(sT) — y(s; )| have the same projection onto the tangent space to 9Q at z(s™)
(note that, from AT N A~ =0, we can assume z(s) # y(s; )). Since they are unit vectors, and
they both point to the interior of €2, which is convex, then they should fully coincide. But this
means that the direction connecting z(s™) to the points y(s; ) is the same, and since all these
points lie on the boundary of a strictly convex domain, we have y(s;) =y(s;). O

For the sake of the next section, we want stability results on the transport density. Suppose that
fT and f~ are fixed, and that a unique optimal transport plan 7 exists in the transportation
from f* to f~. In this case we will directly write o instead of o, if no ambiguity arises. Given
the optimal transport plan -, let us define the measure f; via

(6.6) fe=e)x(lz =yl -7)

where Il;(z,y) := (1 — t)x + ty. From (2.1), the transport density o may be easily written

as
1
U:/ ftdt.
0

We also define a sort of partial transport density that will be useful in the sequel: given 7 < 1, set
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(6.7) o) = /T fdt.
0

Note that o(™) really depends on 7, i.e., differently from o, it is not in general true that dif-
ferent optimal plans 7 induce the same ¢(™). On the other hand, we will only use this partial
transport density in cases where the optimal « is unique. In this case we can also obtain

PROPOSITION 6.3. Suppose fT € M™T(Q) is fized and f, — f~. Let v, be an optimal
transport plan between fT and f, and suppose that there is a unique optimal transport plan

between 1 and f~. Fiz 7 <1 and define 0'1(17) according to (6.6) and (6.7) using v, and o™
using v. Then, we have 07@ — o,

Proor. This is a simple consequence of Proposition 1.3, of the continuity of the function
(z,y) — |z — y|, and of the uniqueness of the optimal . O

6.3. LP? summability of boundary-to-boundary transport densities

In all that follows, 2 is a compact and uniformly convex domain in R?, f* and f~ are two
non-negative Borel measures concentrated on the boundary, and at least one of them will belong
to L1(99Q). Since we are only interested in the transport density between these two measures,
we can always assume that they have no common mass, as the transport density only depends
on the difference f* — f~ and common mass can be subtracted to both of them. Then, by
Propositions 6.1 and 6.2, there will exist one unique optimal transport plan between these two
measures. We will make use of the transport density o and of o7, defined in (6.7) and provide
estimate on them. The main point is the following estimate.

PROPOSITION 6.4. Suppose that the domain £ is uniformly convexr, with all its curva-
tures bounded from below by a constant k > 0, take p > 1 and f* € LP(9Q). Moreover, if
p > 2 also suppose [ fT(z)Pd(z,spt(f))2 PdHI 1 (z) < +oo. Then, there exists a constant
C = C(k,diam(R2)) such that we have

T 1
(7)|p + ()P 2—p j7d—1
/Q\U |Pdz < C (/0 = t)(d—l)(p—l)dt) - ()P D(x)* " PAHY (),

where D(z) := |x — T(z)| is the distance between each point x € 9 and its image T(x) in
the optimal transport map which induces the optimal plan .

ProOF. Following the same strategy as in Chapter 2, we first assume that the target measure
f~ is finitely atomic (the points (z;);=1, . m being its atoms). Let T be the optimal transport
map from f+ onto f~. For all j € {1,...,m}, consider T=*({z;}) C 99, and partition it in
finitely many smaller part, so that each can be represented by a single smooth chart parameter-
izing a part of 0€2. We will call (x;)i=1,..n these parts. Let us call €; the union of all transport
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rays starting from points in x;, all these rays pointing to a common point x;¢; (but we will
write x; for simplicity). Call QET) the set of points of the form (1 — t)x + tx;, with = € y;
and ¢t < 7. The sets §2; (and hence also QET)) are essentially disjoint (the mutual intersections
between them are Lebesgue-negligible). Set oz-(T) = oM LQ, for every i € {1,...,n}. Of course,

() ()

o, ’ is concentrated on €};"’. In order to get LP estimates on o™, we want to give an explicit

formula of each al-(T). Fix i € {1,...,n} and let «; be a regular function such that, up to choosing
a suitable system of coordinates, y; is contained in the graph of s — a4(s), with s € x; C R
(hence, the sets x; are the (d — 1)-dimensional domains where the charts are defined). For every

y € QET), there are a unique point « = (s, ®;(s)) € x; and t € [0, 7] such that
y:i=(,ya) = (1 =)z +tz; = (1 — t)s + ta}, (1 — )i (s) + tz;q),

where we write z; = (], 2;4) by separating the last (vertical) coordinate from the others.
For all ¢ € C(£Y;), we get

J.(T) = ! — )\ — 2 (g
/Qim)dz () //0 (1= )+t — i| At df* (2)

= /Qm o(1) |(s, ai(s)) — =] f*SjEz;()S)) 1+ [Vai(s)[? dy.
where Jy(t, s) := | det(D(s.0) (4, ya))|-
Hence
68) o) = (5, () — @i [T (s, 0i(s)) V1 + IV%(S)IQ’ for ae. y € 7).

Ji(t, 8)

Then, we have
HU(T)HIZP(Q) = Z/
i=1
—1

n T e — ]Pf+ ) 1+ ’vai<8>‘2>1’7 B
;//0 Ji(t,s)p1 dtdH* ! (2).

/ o (1 = t)z + ta)PJi(t, s) dt ds
Xi 40

Compute

AN A ¢ ) zj— s
D(Sﬂg) (¥, ya) = ((1 —t)Vay(s) Tid — Oéi(S)> )
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where I is the (d — 1) x (d — 1) identity matrix. Up to considering sets x; which are very
small, each one close to a point x € 0f), and choosing a coordinate system where the verti-
cal coordinate is parallel to the normal vector to 9§ at =, we can assume that Vo;(s) is very
small. At the limit, we can compute the above determinant as if it vanished, and thus we get
Ji(t,s) = (1 — )4 Y(w; g — a(s)) (as well as 1+ |Va;(s)|? = 1). This allows to write the change-
of-variable coefficients in an intrinsic way, and thus obtain

o(MP _ - ! |z —ai|P fH (x)" dt dya-1
| calial T Z/X/O (1 - H)@DE-D((z; — z) - n(z))" " t (z),

=1

where n(x) is the inward normal vector to 92 at xz. Using the lower bound on the curva-
ture of 9 we have, for every pair of points x and x; on 0£2:

(z; — ) - n(z) 2 clo -z,

for a constant ¢ = ¢(diamQ, k). Using then z; = T'(x) for € x;, this provides the desired
formula

) "o = T(@)* P fF ()" -1
[ESll® <c/m/ 1—75 o AR (@),

This gives the desired result when f~ is atomic. If not, take a sequence (f, ), of atomic
measures converging to f~ and concentrated on spt(f~). Call T}, the optimal maps from f* to
fnand Dy (z) = |z—T,(x)|. By Proposition 6.3, the partial transport densities ol
the corresponding partial transport density O'(T) and by Proposition 1.3 the optimal transport
maps T, also converge a.e. to the optimal transport map 7" inducing ~ (up to extracting a sub-
sequence, since L2(fT) convergence implies a.e. convergence up to a subsequence). Moreover,
we have [5o Dp(2)2 7P fT(2)’ dH () — [, D(x)* 7P f* ()’ A1 (z) by dominated conver-
gence, using either p < 2 and fT € LP(99Q) or [y, d(z,spt(f7))? P fF(z)’ dH () < 4o0,
according to our assumptions. Using semicontinuity on the left hand side, we get

converge to

T 1
(P 2p 4 (AP qyd—1
o2, gy < timint 002, (/0 D dt> [ D rrt @ ot

and the result is proven in general. [J

From the above estimate, we can deduce many integrability results.
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PROPOSITION 6.5. Suppose d > 2 and fT € LP(9Q) with p < d/(d —1). Then, the trans-
port density o between [+ and any f~ € MT(0Q) is in LP(2).

PrROOF. Note that our assumption on p implies p < 2. To prove this result it is enough to
use Proposition 6.4 with 7 = 1, since in this case the integral fol ( 1 dt converges, and

1—0@DG-1)
the term D(z)?7P is bounded. [

PROPOSITION 6.6. Suppose that fT, f~ € LP(OQ) with p < 2. Then, the transport density
o between these two measures is in LP(§2).

PROOF. In this case the integral in the estimate of ¢ = o(™ with 7 = 1 diverges, so we
need to adapt our strategy. Following again Chapter 2, we write

a:UJr—l—of7

where ot = 0(1/2) and 6= = o — ¢(1/2). In this case the LP summability of f guarantees that
of ot since p < 2 implies that D(z)?7P is bounded. Symmetrically, the LP summability of f~
guarantees that of c~. Note that, thanks to Propositions 6.1 and 6.2, we do not face the same
difficulties as in Chapter 2, where it was not obvious to glue together estimates on o™ obtained
by approximating f~ and estimates on o~ coming from the approximation of f*. [

We will see in Section 6.4 that the same result is false for p > 2, and that in order to obtain
higher integrability we need to assume much more on f™ and f~.

REMARK 6.7. We do not discuss it here in details, but the summability result also works
for Orlicz spaces with growth less than quadratic, i.e. we have, for every convex and superlinear
function ¥ = RT s RT with ¥(s) < C(s®>+ 1),

/ W(o(z))dz < c/ W (| f(2))dH (&) + C.
Q [oJ9)

This can be proven in similar ways with suitable manipulations on the function W. In par-
ticular, this implies that f € L*(0Q) = o € L}(Q).

PROPOSITION 6.8. Suppose that f+,f~ € C¥¥(9Q) for 0 < a < 1. Then, the transport
density o between these two measures is in LP(Q) for p=2/(1 — a) (with p =00 for a =1).

PRrROOF. First, we check that we can apply Proposition 6.4, since in this case we need to
use p = 2/(1 —a) > 2. Consider a point z with f™(x) > 0, and take a point y € spt(f™)
with |z — y| = d(z,spt(f~)). Then we have fT(y) = 0 (since f* and f~ have no mass in
common) and f*(x) = |f*(x) — fT(y)| < Clx — y|* This provides d(z,spt(f~))?>PfT(z)’ <
Cd(x,spt(f~))2"P*tP, With our choice of p, this quantity is bounded since the exponent is non-
negative (for a < 1 the choice p = 2/(1—«) provides a zero exponent; for o« = 1 this exponent
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is equal to 2 for any p). This in particular guarantees [5, d(z,spt(f7))* P f(2)’ dH "} (z) <
+o00. Of course, the same can be performed on f~. Then, the same strategy as in Proposition
6.6 shows

HUH]ZP(Q) < C(/ag ‘D(x)|2fpf+(x)p d’}-[dfl(x) + /aQ ‘D7($)|2fpff(x)l’ d’Hdl(J:)>,

where D™ (z) := |x—T~!(z)] is defined as D(z), but relatively to f~. Using D(z) = |z —T(z)| >
d(z,spt(f7)), the quantity D(z)>Pf*+(z)? < OD(z)> P™P* is bounded. Since a similar argu-
ment can be performed on f~, we obtain finiteness of the norm |[|o||zs(q) (and for a = 1 we
obtain o € L™ by passing to the limit p — c0). O

6.4. Counter-example to the L?T¢ summability

In this section, we show that the LP estimates for the transport density, in the case where
p > 2, fail even if we assume f* € L>(92). More precisely, we will construct an example of f*,
where f* € L°°(92), but the transport density o between them does not belong to L**(€2) for
any € > 0. For simplicity, this will be done in dimension d = 2.

Let Q be a disk and let (x;), be a sequence of arcs in 9§ such that H!(xE) = ¢,, for
some sequence &, to be chosen later. We will put these arcs one after the other, so that they
only have endpoints in common, and we assume that they are ordered in the following way:
X:_la X;_la Xn > ij_? X:—&—lv X;—&—lv for all n (See Figure 1)

Xn+1
FIGURE 1

Set f+ = 1,=, where XT = Unxi, and let T be the optimal transport map from f* to f~.
Correspondingly, let o be the transport density. We see easily that the restriction of T' to x;
is the optimal transport map 7T, between f and f,, where f is the restriction of f* to yr.
Moreover, if we denote by A,, the union of all transport rays from f;" onto f,,, then the restric-
tion of the transport density o to A, is the transport density o, between f,” and f, . We want
to compute this density o,,. Let s — «,(s) be a parameterization of ;" Uy, where s = 0 corre-
sponds to the boundary point between the two arcs. It is clear that T, (s, an(s)) = (—s, an(s)),
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for all s € [0,e,]. Then, for every y € A,,, there is a unique (¢,s) € [0,1] x [0, e,] such that

y = (Y1, 42) = (1 = 1)(s,an(s)) + t(=s, an(s)) = ((1 = 2t)s, an(s))-
Hence, for every ¢ € C(A,,), we have

1
/A ooy = /I /0 (1= ) + 1T ()| — Ta()| £ () dt da

_ /O /01 (1= 205, an(5)) 25 /1 + af ()2 dt ds
_ /An o) 251/1+ o (s)? 1

In(t, s)

Y,

where J,,(t,s) := [ det(D ) (y1,92))| on Ay.

Then, we get

251/ 1+ o (s)?

for a.e. Ay,
Tn(ts) , lIora.e. y &

on(y) =

Consequently, we obtain

HUHZ)(Q)

e €n 1
nz:l/o /0 on((1 —2t)s, an(s))PIn(t, s)dtds

0 En 1 Sp
———dtds.
nz:;/o /0 Jn(t, 3)p71 i

Q

Computing

—2s 1-2t
D(t,s)(y17y2) = < 0 OZI(S)> )

n

we get

Ju(t,s) = 2sal(s) ~ s>

117
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Finally, we have

[oe)
HUHZ[),P(Q) ~ Z Ezip-

n=1

This immediately shows that with this construction we cannot have o € L3. Moreover, it
is enough to choose a sequence ¢, satisfying

[e's) [e'S)
ZETL<+OO; Z€£:+OO
n=1 n=1

1

for all 8 < 1, to prove o ¢ LP(Q) for all p > 2. Take for instance ¢, = PTCETEE

6.5. Applications to the BV least gradient problem

We collect in this section some corollaries of the results of the previous sections, which give
interesting proofs for some properties of the BV least gradient problem in dimension d = 2.
We need to restrict to d = 2 because only in this framework rotated gradients have prescribed
divergence.

In all the cases, we will suppose g € BV (9€2). Note that this assumption is required to ap-
ply the classical theory of optimal transport to f = J¢g; this requires to transport a measure
onto another. If g was only in L!(99), then f would be the (one-dimensional) derivative of an
L' function, i.e. an element of the dual of Lipschitz functions (since W51 = (Whee)). Tt is
not surprising that a Monge-Kantorovich theory is also possible in this case (because formula
(1.2) characterizes the transport cost as the dual norm to the Lipschitz norm), see [16], but no
estimates are possible.

PROPOSITION 6.9. If Q C R? is strictly convex and g € BV (09Q), then Problem (6.1) has a
solution (i.e. Problems (6.2) and (6.3) have a solution whose trace is g).

PROOF. We have already discussed the fact that we just need to exclude that the solution
of (6.2) or (6.3) has a part of its distributional derivative on the boundary. After the rotation,
this means that its trace agrees with g if and only if o(92) = 0. Yet, in strictly convex domains,
the transport density does not give mass to the boundary, because of the representation formula
(2.2). O

PROPOSITION 6.10. If Q C R? is strictly convez, and g € (BV N C%)(0R), then Problem
(6.1) has a unique solution.

Proor. Using again the rotation trick, we just need to prove uniqueness of the transport
density. The condition g € C? implies that its tangential derivative has no atoms, and we can
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apply Proposition 6.1. [

The following result is probably the main contribution of this chapter to the understanding of
the least gradient problem, as we are not aware of similar results already existing in the literature.

THEOREM 6.11. If Q C R? is uniformly conver, and g € WIP(9Q) with p < 2, then the
unique solution of Problem (6.1) belongs to W1P(Q).

PROOF. Setting f = dyg and using f and f~ as its positive and negative parts, the condi-
tion g € WHP(0R) implies f* € LP(99Q). Hence, Proposition 6.6 implies o € LP(2), and then
Vu e LP(Q,R?). O

PROPOSITION 6.12. Even if Q C R? is a disk, for every p > 2 there exists g € Lip(9S2) such
that the unique u solution of Problem (6.1) is not in W1P(Q).

PROOF. It is enough to take g as the antiderivative of the function f = f* — f~ of the
counter-example of Section 6.4. [

PROPOSITION 6.13. If Q C R? is uniformly convex, and g € CH*(0Q) with o < 1, then the
unique solution of Problem (6.1) belongs to WHP(Q) for p=2/(1 — ).

PRroOF. This is a consequence of Proposition 6.8. [

REMARK 6.14. Note that the above WP regularity also implies Hélder bounds, since in
dimension d = 2 we have WP c C%1=2/P In particular, using p = 2/(1 — ), we get
g € CH(09Q) = u € C%(). Yet, this bound is not optimal, as it is known (see, for in-
stance, [108]) that we have g € CH*(9Q) = u € CO@TV/2(Q). It is interesting to note that one
would obtain exactly the desired C%(@t1/2 behavior if it was possible to use the Sobolev injection
of WP corresponding to dimension 1 instead of dimension 2. This seems reasonable, using the
fact that level lines of u are transport rays in the transport problem from f+ to f~, hence are
line segments, but it is not easy to justify and goes beyond the scopes of this chapter.

PROPOSITION 6.15. If Q C R? is uniformly convex, and g € CH1(09), then the unique
solution of Problem (6.1) is Lipschitz continuous.

ProoFr. This is also a consequence of Proposition 6.8. [

REMARK 6.16. Note that the above Lipschitz result is optimal, and perfectly coherent with
the theory involving the bounded slope condition (see, for instance [107, 41]), since C1! func-
tions on the boundary of uniformly convex domains satisfy the bounded slope condition (see [66]).

We finish this section with the following last remark.
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REMARK 6.17. We observe that we have not used Proposition 6.5 in this Section. Indeed,
in the framework of the least gradient problem assuming assumptions on f+ (i.e. on the posi-
tive part of the tangential derivative of the boundary datum) are not natural at all. Proposition
6.5 has been inserted in Section 6.3 just because it was an easy consequence of Proposition 6.4.
Also consider that a simple result which could have been proven in Section 6.3 was the impli-
cation f* € LP(0Q) = o € LP(Q) for arbitrary p (including p > 2) under the assumption
spt(f) Nspt(f~) = 0, but we did not considered it because this assumption, in terms of g, is
very innatural: it would mean that g has some flat regions separating those with positive and
negative derivatives.

6.6. Anisotropic least gradient problem

This section is devoted to the anisotropic least gradient problem [64, 88]. We will show
briefly that all our analysis could be done by replacing the Fuclidean norm with another strictly
convex one. Let ¢ be a given norm in R2. So, we consider the following problem

(6.9) inf{ /Q o(Vu) : ue BV(Q), upg = g},

where [ o(Vu) = [, e("(x))d|Vu| (v* is the Radon-Nikodym derivative v* = d‘@jfd) and
g € BV(09) is a given boundary datum. On the other hand, let || - || be the rotation-norm of
@, e, |[E]] == p(R_z&), for every £ € R2. Recalling Section 6.1, we can see that the problem

(6.9) is equivalent to the following one

(6.10) inf{\|w|(Q) : wEMQ(Q),V-w:f},

where we denote by |[|w|| the variation measure associated with the vector measure w, and
[ = 0g/0t. More precisely, if u is a solution for (6.9), then w = Rz Vu solves (6.10) and, we

have [[u]|(€2) = f,, o(Va).

From Section 2.3, we have already seen that the problem (6.10) is also equivalent to the Monge-
Kantorovich problem, with ¢(x,y) = ||z — y|| as a transport cost,

610 min{ [l ylldys v € MA@ XD, Mgy = £ and (M) = £},

where f* represent the positive and negative parts of f. In addition, we showed in Propo-
sition 2.6 that if the norm ¢ (or equivalently, || - ||) is strictly convex, then any optimal flow w
of (6.10) comes from an optimal transport plan v for (6.11), i.e., w = w,, (see (2.6)).
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Moreover, as soon as f1 is atomless, f and f~ have no common mass, and € is strictly convex,
one can prove, exactly as in Proposition 6.1, that there is a unique optimal transport plan ~
for (6.11), between fT and f~, and it is induced by a map T. This also gives the uniqueness
of the solution for (6.9).

Hence, it suffices to give LP estimates on the transport density a := ||w||, where w is the
unique minimizer of (6.10), to get WP estimates on the unique solution u of (6.9). Let T be
the optimal transport map between f* and f~. Recalling (2.8), the transport density a may

be easily written as
1
a= [ st
0

fe=(T)(lz =T @)l - /)

where

and
Ti(z) :== (1 — )z + tT(x).

Again, for every 7 < 1, we define

al” = / fydt.
0

Following the same lines of the proof of Proposition 6.4, one can prove, using the fact that
|| 1] = ||, the following estimate

p 1 - T@IF o o
/Q|a( )| dr < C (/0 (l—t)(p_l) dt) /(99 |x—T(x)‘2(P—1)f+($) dH® 1(.7))

~ C(/OT(l_tl)(p_l)dt> /m|x—:r(x)\2pf+(x)pd7{d1(3;).

Recalling also Proposition 6.6, we conclude that the transport density a is in LP(Q2) as soon
as f* € LP(0Q) with p < 2 and Q is uniformly convex. Moreover, if f*,f~ € C%*(9Q)
for 0 < a < 1, then the transport density a between these two measures is in LP(Q2) for
p=2/(1—a) (with p=o00 for a=1).

In terms of WP regularity for the solution u of (6.9), we infer that u is in W1P(Q) as
soon as g € WHP(9Q) with p < 2 and  is uniformly convex. In addition, if g € C1*(9Q),

then w is in Wl’%(ﬂ), for 0 <a<1.






CHAPTER 7

Exit-time optimal control problems

The control problems considered in this chapter will be called “exit-time” because the terminal time of
the trajectories is not fixed, but it is the first one at which they reach a given target set. A typical example
is the minimum time problem, where one wants to steer a point to the target in minimal time under some
constraints on the dynamic. It is interesting to observe that the distance function can be regarded as the
value function of a particular minimum-time problem, and so the properties of the distance function may
serve as a guideline for the analysis of the general case. We first study the existence of optimal controls;
then we introduce the value function, show that it solves a Hamilton-Jacobi equation, give a result about
its Lipschitz continuity, analyze the optimality conditions and the properties of optimal trajectories and
prove that the value function is differentiable along optimal trajectories, except possibly their endpoints.
Finally, we prove the semi-concavity of the value function, with respect to x, under much weaker assump-
tions, on the smoothness of the dynamic with respect to time, than those in [37]. Some statements in
this chapter will be similar to those in [37], even if they are stated, here, in the non-autonomous case.
But anyway, the differentiability property and the sharp semi-concavity of the value function seem to be
novel.

The original results in this chapter will be included in a joint paper with G. Mazanti,
in preparation, [57].

7.1. Definition, existence and first properties

We begin by giving the definition of the control systems we are interested in.

DEFINITION 7.1. The control system, we are interested in, consists of a pair (k,U), where
U c R% is a compact set and k : Rt x R — R* is a continuous function. The set U is called
the control set, while k is called the dynamic of the system. The state equation associated with
the system 1is

V) = kA ®) ue), for ae. t> 1o,
(7 {V(to) -2,

where to € RT, 2z € R? and u : [tg,00) + U is a measurable function (which is called a
control). We denote the solution of (7.1) by %% and we call it the trajectory of the system
corresponding to the initial condition y(to) = x and to the control u.

Of course, this is only a very particular example of control system, but it is the simplest one
which allows to study interesting exit time problems. In order to assume that the maximal speed
of the trajectory % is bounded by the dynamic k, we take the control set U = B(0,1).

123
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Moreover, we list some basic assumptions on the dynamic k:

(7.2) 0 < kmin :=infk < kpax :=supk < +o0,

(7.3) \k(t,x1) — k(t,x3)] < Lgl|zy —ao|, forall zy, o € RY and t € RY.

Notice that the assumption (7.3) ensures the existence of a unique global solution to the state
equation (7.1) for any choice of ty, z and u. Let Q be a bounded domain in R?: for a given
trajectory vy =~ of the system, we set

Tt = inf{r >0 : 0" (tg + 1) € 90},

with the convention 7!0%% = 4oo if ~l%U(tg 4+ 7) ¢ 9N for all 7 € [0,00). This means
that we use 9Q as a target. We call 7/0% the exit-time of the trajectory. If 710%% < 400, we
set for simplicity

to,z,u .__ to,x,u to,T,u
AT = 10 gy + 710

to denote the point where the trajectory reaches the target 0€2. As kpin > 0, one can see
easily that, for all z € Q and at each time ty € R, there is always some control u such that
Tl < 4o,

An optimal control problem consists of choosing the control strategy = in the state equation
(7.1) in order to minimize a given functional. Let g : 992 +— RT be a given continuous function.
At each time tg € R™ and for any initial point z € £, we minimize the following quantity

(7.4) rlowu g(%t_o,x,u)

to,x,u

among all controls u. A control u and the corresponding trajectory -y are called optimal

for the point x at time t¢ if u minimizes (7.4). Now, suppose that

(7.5) lg(x) — g(y)| < Mz —y|, forall z, y € 90N

with A < ——. We note that this assumption is similar to the one in the problem studied

k?max

in Chapter 4. Then, under the assumptions (7.2), (7.3) and (7.5), we have the following exis-
tence result.
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PROPOSITION 7.2. For each time tog € RY and for any initial point x € §, there exists an
optimal control u for (7.4).

PROOF. Let (up), be a minimizing sequence. We set for simplicity 7, := TiOTUn =
Atotn and z, = 420U Ag ¢ is continuous on A€, then (7,), is bounded and, up to a

subsequence, 7, converges to some 7. For each n € N, we can assume that u,(t) = 0 for all
t > tog + 7. In this way, we get that =, converges uniformly to some ~ € Lip([to, c0),2) with
|7 < kmax. In addition, for a.e. t € (to, +00), we have

()] < Kt (1)

Letting n — +o0, we infer that |y'(¢)| < k(t,v(t)), for a.e. t € (tg, +00), which is equivalent to
say that there is some control u such that « is the associated trajectory to w with initial point
x, at time ty. On the other hand, we have

zn — Y(to + T),

which implies that (g +7) € 0Q and 7 := 7l0:%% < 7. Yet, it is not possible to have 7 < 7.
Indeed, one has

lim 7, + g(zn) = 7 + g(y(to + 7)) < 7+ g(v(to + 7)),

which is a contradiction, as g is A—Lipschitz with A < 1/kpax. Thus, we have 7 = 7 and

this completes the proof that ~ is an optimal trajectory and wu is the associated optimal con-
trol. O

REMARK 7.3. The condition that g is A—Lip with A < ﬁ is crucial for this result.
Without this condition, one should replace T+ g(y(7)) with inf{t + g(y(t)) : y(t) € ON}.

The value function of the problem is defined by

(7.6) o(to,z) = min{ro"% 4 g(y0"%) ;4 is a control }, to € RY, x € Q.

The first important fact is that the value function ¢ satisfies the so-called dynamic programming
principle:

LEMMA 7.4. For any to € RT, x € Q and u : [ty,00) — B(O, 1) a control, we have
SD(to,x) <t—ty + (,O(t,fyto,x,u(t))’ for all te [to,to —i—TtO"T’u],

with equality if u is optimal.
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PROOF. Let u be a control for z, at time g, and fix ¢ € [to, to + 70|, Set y = 1054 (¢)
and let v be an optimal control for y at time ¢, i.e., we have

p(t, AT (t)) = T+ g7,
Let us now define the control w as follows

w(s) = {u(s) if s € [to,t)

v(s) if s>t.

Therefore, one has

,yto,:c,w(s) _ ’yto,x,u(s) if se [to,t)
ALY (s) if s>t

and,
o(to,z) < THOTY 4 (L) =t — tg 4 THYY 4 g(4LYY).
Moreover, if the control u is optimal, then we get

Q(t, O ()) < TV 4 g(AhYH) = 7O 4ty — t+ g(vR0") = p(to, ) +to — t. O

Now, we want to show that the value function ¢ is a viscosity solution of a suitable partial
differential equation. In fact, we have the following classical result that we prove for complete-
ness.

PROPOSITION 7.5. The value function ¢ is a viscosity solution of the following Hamilton-
Jacobi equation

(7.7) — Oup(t,x) + k(t,2) |Vaplt, ) —1=0, (t,z) R x Q.
Moreover, one has o(t,x) = g(x) for every (t,x) € R* x 9Q.

PRrROOF. First, we prove that ¢ is a viscosity subsolution of (7.7). Let (tg,z) € Rt x Q
and ¢ be a C! function such that ¢(to,zo) = ¢(to,z0) and ¢(t,x) > o(t,z) for (t,x) in a
neighborhood of (tg,zg). Fix v € R? with |v| = 1. Let us consider the trajectory -, starting
from xzg, at time %y, and corresponding to the constant control v. Hence, by Lemma 7.4, one
has, for A > 0 small enough, that

é(to, wo) = ©(to, w0) < h+ o(to + h,vu(to +h)) < h+ ¢(to + h, v (to + h))

to+h
[ dt\)
to

and so,

to+h
0 < h+ howp(to, zo) + / yo(t) dt - Vo (to, xo) + o <h +

to
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to+h
< b+ hd(to,z0) + (Vad(to, z0) - v) / Kt 7o(0) dt + o(h).

to
Thus, dividing by h and letting it to 0, one concludes that
1+ 9ip(to, z0) + k(to, z0)(Vad(to, zo) - v) >0
and, since v is arbitrary, we then obtain
=0t (to, wo) + k(to, xo) [Vad(to, zo)| < 1.

Let us now prove that ¢ is a viscosity supersolution of (7.7). Let (to,zo) € RT x Q and ¢ be a
C* function such that ¢(to, o) = p(to,z0) and ¢(t,x) < p(t,x) for (t,x) in a neighborhood of
(to,xo). Let v be an optimal trajectory for zy at time ty. Using Lemma 7.4, for A > 0 small

enough, we have

o(to, xo) = w(to, zo) = h+ @(to + h,y(to + h)) > h + ¢(to + h,y(to + h)),

to+h
/ v (t) dtD
to
to+h

> h+hod(to, xo) — [Vag(to, zo)| k(t,y(t)) dt + o(h).

to

which implies that,

to+h
0 > h+ howp(to, o) +/ v () dt - Ved(to, 7o) + 0 <h +

to

Thus, again dividing by h and letting it to 0, one concludes that
—0d(to, xo) + k(to, zo) [Vad(to, o)| > 1,

proving that ¢ is a viscosity supersolution of (7.7) on Rt x Q. Finally, the fact that o(t,z) =
g(z), for all (t,z) € RT x 99, follows immediately by using the assumption (7.5). O

We denote by Dt the superdifferential of ¢, i.e., for every (t,z) € RT x Q,

— —(h . —toy —
D+g0(t,.’17) = {(h,p) ERXRd . limsup @(S,y) 90(757$)_ ( 7?) (S Y CC) SO}
(5.)—(t.2) (s =ty — )]

If we consider points along optimal trajectories different from the endpoints, we can prove
that the elements of Dt satisfy also (7.7). So, the following result holds.

PROPOSITION 7.6. Let 7 : [to,to + T0] — Q be an optimal trajectory for xo, at time to,
where Ty = Ty being the associated optimal control. Then, for any t € (to,to + 7o), we
have

—pi + k(t,v(@t) |pe] —1 =0, for all (pi,pz) € DT o(t,7(t)).
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PROOF. Let us take t € (to,to + 70). We already know from the previous proof that
—Pt + k(tvv(t)) ‘p:p| -1 S 07 fOI‘ aH (ptvpl") € D+90(t77(t))

So, it suffices to prove that the converse inequality also holds. First, we observe that, by the
dynamic programming principle,

(t,v(t) = ot —h,y(t = h)) —h, 0<h<t—to.
On the other hand, if (p;, p,) € DT (¢, ~(t)), we have
@t —h,y(t—h)) —@(t,y(t)) < —pth — pe - (v(t) —y(t — h)) + o(h).

Therefore, we find that

0 < —pth—pe- () =(t = h)) = h+ o(h)
= —ph— /t—h k(s,v(s)) pz - u(s)ds — h+ o(h)
< pht [ s () alds ot ofh)

< h(=pi + sup k(s,7(s)) [pz| = 1) + o(h),
s€[t—h,t]

which yields the conclusion. [

Let us define now the minimum time function as follows:
T(t,z) = inf{r"™" : u is a control}, (t,z) € RT x Q.

An optimal control w in T'(t,z) will be called time-optimal control. Notice that we have the
following

LEMMA 7.7. For every (t,z) € R* x Q, one has T(t,z) < ki d(x,09).

PROOF. Let v be a geodesic (which is just a segment) from z to the boundary 02 with
|| = 1. Set H(s) = Y(kmin(s — 1)), for all s € [t,t + k| d(x,00)]. Tt is clear that ¥ is an
admissible trajectory, which means that there is a control u such that 7 = ~%®%  Hence, by

definition of T, we infer that T(t,z) < 70" = k! d(z,0Q). O

min

In addition, one can also show that the exit-time of an optimal control for (7.4) can be estimated
by the minimum time function 7. More precisely, we have the following
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PROPOSITION 7.8. For every (t,x) € R x Q, if u is an optimal control for (7.4), then one

has
Shaa o 1 4+ Memax

= Amax iy g,
S T A - ()

PROOF. Let u be an optimal control for (7.4) and v be a minimal-time control for (¢, z).
Then, we have
P g (o) < T 4 gyt)
and so,

Tt,x,u S Tt,:p,v 4 )\h/‘tr,ac,v _,y;f_,a:,u S Tt,a:,v 4 )\kmax(Tt,x,v +Tt’w’u).

Consequently, we get

Tt’x’u < 1+ Akmax txw _ 1+ Akmax

—_— = ———7""7T(t,x). O
1 _Akmax’r 1 _Akmax ( 7x)

Now, we want to give a result about the Lipschitz continuity of the value function ¢. To do
that, we will, first, introduce the following estimates on the trajectories, which will be repeatedly
used in our analyis.

PROPOSITION 7.9. For every xo, x1 € Q and to, t € RT, there exists ¢ := c(t—tg) > 0 such
that
04(E) =40 < el — 2

for all controls u : [tg,00) — B(0,1).

PROOF. We have, by (7.3), that

t
omon(e) =500 = o=+ [ (ks A0 a)) (5,507 () ) ds

0

t
< lwo— x| + Ly [ [yf0"0(s) — 40T (s)| ds.

to

Using Gronwall’s inequality, we get

[y om0t (t) — 0T ()] < clwg — 21| O

Now, we are ready to prove the following
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PROPOSITION 7.10. Let our system satisfy properties (7.2), (7.3) & (7.5). Then, the value
function ¢ is Lipschitz continuous in RT x Q.

PrROOF. Take xq, 71 € Q and t € RT. Suppose, without loss of generality, that ¢(t,zg) <
©(t, 7). Let u be an optimal control for x¢ at time ¢. First, assume that 7o := 76:%0% < 7He10,
Set yo := Y% (t 4+ 79) and y1 := YT %(t + 79). Then, by the dynamic programming principle
(see Lemma 7.4), we have

o(t,x1) —p(t,x0) < @(t+710,91) — 9(Yo)

Now, let v be a time-optimal control for y;, at time ¢ + 79. Then, using Lemma 7.7, we get

o(t,z1) —p(t,zo) < T(t+10,91) + g(E™Y") — g(yo)

< kb d(y1, 09) + AyEFovny — g
< i [y = g0l + AEFOUY — g,
Since
‘,.Y‘tr-i-‘rmyl,v _ y0’ < ‘7i+707y1’v _ y1’ + \y1 B yg‘

< kmaxT(t+TO7y1) + ‘yO _yl‘

kmax
< <1+ka>‘3/0—y1‘7

we conclude, from Proposition 7.9, that

lp(t, 21) — @(t, 20)| < clyo — y1| < clzo — 1]
If 76%1% < 75: we have
p(t,z1) —p(t,zg) < TN 4 g(p"Y) — 7B — g(yo)
< I g A BT — ).

T

Set y* = 4b¥0u(t + 7H%14) . Then, we have

e —yol < ™ — g+ 1yt — ol
< |7§—’x1’u - y*| + kmax(TO - Tt,m,u).

Hence, again by Proposition 7.9, we get
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p(t,21) — @t z0) < (1= Memax) (777 = 79) + A 2™ — |
< clxg — a1

Now, take tg € RT, 2o € Q and let u be an optimal control for g at time tg. Then, using
Lemma 7.4, one has, for 6 > 0 small enough, that

lo(to + 6, z0) — (to, z0)]
< Jo(to + 8, 20) — @(to + 6,707 (tg + 8))| + |p(to + 0,7 " (tg + 6)) — p(to, o)
< c[’yto’xo’“(to +9) —xo|+6

< (1+ ckmax)d. O

Under the assumptions (7.2), (7.3) and (7.5), we have the following

PROPOSITION 7.11. There ezists ¢ > 0 depending only on kmin, kmax, diam(€2), A and the
Lipschitz constant Ly of the dynamic k with respect to x, such that, for every z € Q0 and
to, t1 € RT with tg # t1,

o(t1,x) — ¢(to, x)
t — to

(7.8) >c—1

PROOF. Suppose, without loss of generality, that g < ¢;. Let 7, be an optimal trajectory
for =, at time t;, and u; be the associated optimal control. Define ¢ : Rt — R* as a function
satisfying

o Rn(e0)
P = o060
o(to) = t1.

(7.9)

Set o(t) = ~1(o(t)), for all ¢ > ty9. By construction of ¢, it is clear that there is a con-
trol ug such that vy = ~!%% (more precisely, ug(t) = ui(¢(t)), ¥ t > tg). Moreover, we
have 79 := 7l0%% = ¢~Y(t; + 71) — tg, where 7 = 7% So, ¢(tg + 79) = t1 + 71 and
o(to+ 70) + g(0(to + 70)) = t1 + ¢(t1,z). On the other hand, from (7.9), it is easy to see that,
for all t, t > tg, one has

@(t) t
/ K(s, 7 (s)) ds = / k(5,71 (9(5)) ds.
o(t) t
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Now, set

(t)
G(0) = / k(s,71(s))ds, V6 € R,
[4

Then, using that G is bi-Lipschitz, we have

o) —1 = \G( /fusmw(s)))ds)—c-l( /t¢@k(s,71(5))d8>‘

c] / k(5,1 (0(s))) ds — / " ks (s) ds

IA

N

< C(ch(f) — 1 +‘/t [k (s,71(0(5))) — k(s,7(s))| ds

)

< Clod) — 1 + o] / ' 6(s) — sl ds

Using the fact that ¢(tg) = t1 > tg, we infer that ¢(t) > t for every ¢ > ty. Now, set t = to + 9.
Then, by Gronwall’s inequality, we get

o(t) —t < CeClor ™t (p(ty + 19) — (to + 70)).-

Setting t = tg, one has
c(t1 —to) < ¢(to + 70) — (to + 70),

where ¢ > 0 only depends on Kkpin, kmax, diam(2), A and the Lipschitz constant L, of the
dynamic k with respect to z. [

The proposition 7.11 yields a lower bound on the time derivative of the value function ¢,
which can be used to obtain information on the gradient of ¢ thanks to the Hamilton—Jacobi
equation (7.7).

COROLLARY 7.12. There exists ¢ > 0 (which only depends on kmin, kmax, diam(2), A and
the Lipschitz constant L, of the dynamic k with respect to x) such that Opp(t,x) > c—1 and
|Vaep(t,x)| > ¢, for all (t,z) € RT x Q where ¢ is differentiable.

7.2. Optimality conditions and Pontryagin Maximum Principle

Now, we analyze some optimality conditions for our control problem. Our aim is to obtain
results analogous to those in [37]; the statements and the methods of proof require suitable
adaptations due to the fact that the dynamic, here, also depends on time. From now on, we
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assume properties (7.2), (7.3), (7.5) and the following additional regularity requirements:

(7.10) o0 is of class CM1,
(7.11) V.k is continuous on RT x Q,
(7.12) g € CH09Q).

We begin by proving a version of Pontryagin’s maximum principle. We start with two pre-
liminary results.

LEMMA 7.13. Let z € OQ and let n be the outer normal to O at z. Let u* € B(0,1) be
such that v*-n > 0 and consider, for t € Rt and z € Q, the exit time 75" under the constant
control u*. Then there exists a neighborhood of z, which we denote by V', such that

txu* n-(x—z) _
T = k(t,z)n-u*+0(|x z]), YazeV.

PROOF. Let us consider the signed distance function d* from 052, defined as

i (z) = +d(z,00) if x €Q,
—d(z,00))  else.

Our smoothness assumption (7.10) on dQ implies that d* is differentiable near z and Vd*(z) =
—n. For every t € RT, we define

Fl(z,s) = dE(y""" (s)), forall z €Q, s>t

Then F* is differentiable for (x,s) near (z,t) and satisfies

t

F'(z,t) =0, a;;(z,t) =—k(t,z)n-u* #0.

By the implicit function theorem, we can find a neighborhood V of 2z, a number § > 0 and
a function s : V — (¢t — d,t + 0) such that for all x € V and s € (t — J,¢ + 9),

(7.13) dE (4 (s)) = 0 = s = s(x).
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From (7.13) we see easily that s(z) — ¢ coincides with 75%%" for all 2 € V. Moreover, we have

V. Ft(z,t) n
VS(Z) - %(Z’t) - _k(t,z)n ]
which implies
n-(r—z)

s(z) —t=Vs(2) - (x —2)+o(lx — 2|]) = — +o(lz—2z]). O

E(t,z)n-u*

LEMMA 7.14. Given z € 99, let n be the outer normal to OQ at z. Then, for every t € RT,
there exists a unique p > 0 such that k(t,z)|Vg(z) —pun|—1=0.

PROOF. Since g is A—Lip with \ < %

——, we have k(t,2) [Vg(z)] — 1 < 0. Moreover,
we see that k(t,z)|Vg(z) — pn| — 1 — +oo as pu — +4oo. This implies that there exists
> 0 such that k(t,2)|Vg(z) — un| — 1 = 0. Now we prove the uniqueness of p. Arguing by
contradiction we suppose that there exist 0 < p; < po such that 0 = k(¢,2) [Vg(z) —pin|—1=

k(t,z)|Vg(z) — pen| — 1. We have

Vg(z) —pin

k(t,2) |Vg(z) — 1> k() L TRB g - —1

(t,2) |Vg(2) — p2n (t,z) Vo(2) = | (Vg(2) — p2n)
(7.14) = (11 — p2) k(t, 2) Vy(z) —pun

IVg(z) — p1 n
Yet,
Vg(z) —pmmn Vg(z) —pin

i k(t,z) =————— -n=1—k(t,z) ———— -Vg(z) > 0.

PG Sg) — urml "2 Sy~ pml VO
Therefore,

Vg(z) —pin

7.15 YIE TR <o,
(719 Vg()— ]

So, using (7.14), (7.15), and pu3 — pe < 0, we get
k(t,2)|Vg(z) — pam| —1 >0,

which is a contradiction. O

We are now ready to state the Pontryagin Maximum Principle for this control problem.
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THEOREM 7.15. Let properties (7.2), (7.3), (7.5), (7.10), (7.11) and (7.12) hold, let (to, x0) €
RT x Q and let @ be an optimal control for xq, at time ty. Set for simplicity

vi= ,yto,wo,u’ T := Tto,xo,u’ = ,Yio,xo, ,

and denote by n the outer normal to 0 at z. Let u > 0 be such that k(ty + 10, 2) |[Vg(z) —
pn| —1=0 (u is uniquely determined by the previous lemma). Let p : [to,to + To] — RY be the
solution to the system

P'(t) = =Vak(t, (1) u(t) - p(t),
(7.16) {p(to +70) = Vg(2) — pn.

Then, for a.e. t € [to,to + 7o),

PROOF. Let t € (to,to + 70) be a Lebesgue point for the function k(.,v(.)) u(.), i.e., a value
such that
1 t+h

(7.17) lim . |k(s,v(s)) u(s) — k(t,vy(t)) u(t)|ds = 0.

h—0 h t

Let us fix u € B(0,1). For £ > 0 small, we define

u, s€E|t—e,t],
us(s) = q u(s), s € [to,to+ 70]\[t —&,1],
u*, s> ty+ 70,

_ Vg(z)—pn

[Vg(z)—pnl’ .
see that 7. is finite if ¢ is small enough (if 7. > 79, then 7. < 75 + 7Tot70=(to+m0)u" yot
Ye(to + 70) — z when € — 0). Since @ is an optimal control for zy at time ¢y, we have

Zo, Z0,Us

where u* = We set 7. = Aot and 7. = 7 From Lemma 7.13, we

(7.18) 0 < 7 + g(7e(to + 7)) — @(to, x0) = 7 — 70 + g(7=(to + 7)) — g(2).

Taking into account (7.17), we find

() — () = / (k(5,7:(5)) 1 — k(s,7(s)) a(s)) ds

—€

Sl

= ek(t,y(1)) (u—a(t)) + o(e).

Therefore,

(7.19) "=(s) = (s) +ev(s) + ofe), s € [t,to + 7],
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where v(.) is the solution to the linearized system

{() a(s) x< <s>)-v<s>
(t) = k(t, (¢ .

Let us observe that

(7.20) gp(s) -v(s) =0.

It is now convenient to treat separately the cases 7. < 79 and 7. > 7y.
o If 7. < 7y:

We first observe that, by (7.19), the point «y(¢o+7:) has distance of order O(e) from 7. (to+7:) €
09, and so doq(y(to + 72)) = O(e). Since the optimal control @ steers v(to + 7) to the target
in a time 79 — 7., we obtain, from Lemma 7.7 & Proposition 7.8, that

(7.21) 70 — 7 = O(e).

Moreover, we have

9(e(to + 7)) — 9(2) = Vg(2) - (=(to + 72) = 2) + o(|re(to + 72) — 2).

By (7.2), (7.19) and (7.21) we have, for any s € [to + 7=, to + 70],

IN

to+70
e(s) — 2] / k(e () e ()| dr + e (to + 70) —
< kmax(to + 10 — 8) + |ev(to + 10) + o(e)| = O(e).

Therefore,
9(Ve(to + 7)) — 9(2)

=Vyg(2) (:(to + 7=) — 2) + o(e)

V(2 (- /t O (5. 7e()) e(s) ds + v(to + m) +o(e)

0+Te

to+7o to+70
= Vg(z)-(—/t k(to—i-To,z)u(s)ds—/ (k(s,7e(s))—k(to+10,2))u(s)ds +€v(t0+m)>+0(€)

0+7e to+Te
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< Vg(z) - < - /t T o + 0, 2)ia(s)ds + ev(to + m)

0+Te
+ A(70 — 72) sup  (k(s,7:(s)) — k(to + 70, 2)) + o(e)

s€[to+Te,to+70]

(7.22) — Vg(2) - < - /t T et + 1o, 2) a(s) ds + ev(to + To)) + o(e).

0+Te

By the smoothness of 92 we have, since 7:(to + 7:) € 0€2, that
n- (2 —7:(to + 7)) = O(|z = %(to + 7)*) = o(e).
Recalling also that

k(to+ 10,2) |Vg(z) —pn|—1=0 and |u] <1,

we obtain
to+70
T — 10— Vg(2) - / k(to + 10,2) u(s)ds
to+7e
to+7o0
< —un. / k(o + 10, 2) (s) ds
to+Te
to+7o
——pne (=t t )~ [ (Kt + .2) ~ k(52 (9) a(s) ds
to+7e

= —pn-(z—y(to+7)) +o(e) = —pun- (ye(to +72) —y(to + 7)) —pn- (2 —y(to + 7)) + o(e)

=—cpun-v(tg+ 1)+ o(e) = —epun-v(tg+ 70) + o(e).

Thus (7.18) implies, using also (7.22), that
0<e(Vg(z) — pn) - v(ty + 10) + o(e).
Dividing by ¢ and letting e — 0" we obtain,
0 < (Vg(z) — pum) - v(to + 70) = k(t,7(t)) p(t) - (u—u(t)),
where last inequality comes from (7.20). Then,

p(t) - a(t) < p(t) - u.
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e Now, suppose that 7. > 7¢:

By (7.19), v=(to + 170) — 2z = €v(to + 70) + o(e); thus, for € small enough, we can apply Lemma
7.13 to obtain

- (elto+m)—2)n colt + ) - n
7.23 o totrore(totro)u _ _ (el - |
( ) Te—T0 T k(t0+T0,Z)U*'n ( ) k(t0+70,2)u*~n+0(5)

This implies in particular that

Te — 10 = O(e)

and

Ve () — 2| < |7=(8) — Ve(to + 70)| + |V (to + 70) — 2| = O(e), V¥ s € [to+ T0,t0 + 72

Thus we have

to+Te
Yelto+7)—2 = / k(s,v:(s)) u*ds + v:(to + 10) — 2
t

0+70

= (1e —70) k(to + 70, 2) u* + gv(to + 10) + 0(e).
We get, from (7.18),

0 < (7= —10) (1 + k(to + 70,2) Vg(2) - u*) +eVg(z) - v(to + 10) + o(e).

By definition of u*, we have
1+ k(to + 70,2) Vg(2) - v* = pk(to + 710, 2) n - u™.
So, using (7.23),
(1e — 70)(1 + k(to + 70,2) Vg(2) - u*) = p(1e — 10)k(to + 10, 2) u* - n = —e po(tyg+ 70) -1+ o(e).

Thus,
0 <e(Vg(z) —pun)-v(to + 70) + o(e).

Now we can divide by € and let € — 0" to obtain the conclusion as in the first step. Hence,

p(t) - a(t) < p(t) -u, forall ue B(0,1). O
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LEMMA 7.16. Let to, zgo, T0, ¥, U, it and p be as in the statement of Theorem 7.15. Then
p(t) # 0, for every t € [to,to + 70].

PRrROOF. From (7.16), one obtains that, for every ¢ € [to,to + 70|, [p'(t)] < M|p(t)|. Hence,
we get

Ip(t)] < Ip(s)] M

for every s, t € [to,to + 70]. Hence, if there exists s € [tg,to + 70| such that p(s) = 0, one
concludes that p(t) = 0 for every t € [to,to + 70|, which is a contradiction as p(ty + 79) =
Vg(y(to + 70)) — pn # 0, thanks to Lemma 7.14. O

Consequently, we get the following

COROLLARY 7.17. The optimal control u is Lipschitz continuous on [to,to + T0]. And, the
associated optimal trajectory ~y from xo, at time tg, belongs to CY1([tg,to + 70], ), as soon as
k s also Lipschitz with respect to t.

PROOF. Since p(t) # 0 for every t € [tg, to + 7p], it follows immediately from the theorem
S — _ p(t)
7.15 that u(t) = —&—m. Hence,
104\ _ pO)-p' (1)
i) = — Ip()[p'(t) ()] p(t)
2

Ip(t)]
= —V.k(t,v(t) + a(t) - Vik(t,v(t)) u(t).

Hence, |a'(t)| < C, for some constant C' depending only on the Lipschitz constant L, (w.r.t.
x) of the dynamic k. O

Suppose that

(7.24) |Vak(t,z0) — Vok(t,1)| < Lyg |20 — 21], for all zg, 21 € Q, t € RT.

Then, this also provides that (v, ) is the unique solution of the following system

v'(t) = k(t,v(t) u(?),

u'(t) = =Vak(t,v(t) + ult) - Vak(t,v(t)) u(?),
v(to) = wo,

Ujp—t, = U(to)-

(7.25)

Given an optimal trajectory v for xy at time to, we will say that p is a dual arc associ-
ated with ~ if it satisfies the properties of Theorem 7.15, that is, if it solves problem (7.16).
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We now prove that the dual arc p of the theorem 7.15 is included in the superdifferential, with
respect to x, V¢ of the value function ¢, where for every t € RT, x € Q,

Vto(t,z) = {p e R? : limsup plt.z+h) —pt,x) —p-h < 0}.
h—0 |h|

As a simple consequence of the definitions of DT and V¢, we have the following inclusion
I, (D (t,z)) € VTp(t,x). Moreover, the reverse inclusion holds as soon as ¢ is semi-concave
(see, for instance, [37, Lemma 3.3.16]).

PROPOSITION 7.18. Under the assumptions of Theorem 7.15, the arc p solution of system
(7.16) satisfies

p(t) € VTo(t,y(t)), for all t € [to,to+ o).
PROOF. Fix t € [tg,to + 70). We will show that for all h € R? with |h| =1,
p(t, () +eh) < p(t,v(t) +ep(t) - h + o(e)
with o(e) independent of h. Let us define a control strategy by setting

. u(s), sé€ [t to+ 0],
u(s) = .
ur, s >ty + 710,

_ Vg(z)—pn
. IVg(z)—pn[
with @, starting from ~(t) 4 ¢h, at time ¢. Set

where u* = Now, let us consider the trajectory 7. := A+t agsociated

o= st (t)+ehu

Then we have, for all s € [t,tg + 7],

Ye(s) = v(s) +ev(s) + o(e),

where v is the solution of the linearized problem
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and o(e) does not depend on h. We observe that
(1) +eh) = o(t, (1) < 7e = (lo + 70 — ) + g(1e(t +72)) — g(2).

The terms on the right-hand side can be estimated as the corresponding terms in formula (7.18).
Following the computations of the proof of Theorem 7.15, we obtain

p(t,7(t) +eh) = p(t,7(1) <e(Vg(z) —pn) - v(to + 70) + o(e) = ep(t) - h+o(e). T

On the other hand, the subdifferential satisfies an analogous property, with a reversed time
direction, as the next result shows. We denote by V™ the subdifferential of ¢ with respect to
x, i.e., for every (t,z) € RT x Q,

V7ot z) = {p e R? : liminf plty) —oltr) —p-(y =) > O}.
y—a ly — |

PROPOSITION 7.19. Let u be an optimal control for (to,xo) € RT x Q and ~ be its associ-
ated optimal trajectory. Let p: [to,to + 0] — R? be any solution of the adjoint equation

(7.26) P'(t) = =Vak(t,y(t) u(t) - p(t), t € [to,to + 7o0],

where T = T Suppose that p(ty) € VYV~ p(to,z0), then p(t) € V= p(t,v(t)), for all
t e [to,to +T0).

Proor. Fix t € (tg,to + 7o) and let h be any unit vector in R%. Let v : [to, t] = R? be the
solution of

{U'(s) = u(s) Vak(s,y(s)) - v(s), s € [to,1]
v(t) = h.

For any ¢ > 0, let us set . = ~to@otev(to) % Then, it is not difficult to see that
Ye(s) = v(s) + ev(s) + o(e), s € [to,t].

By the dynamic programming principle (see Lemma 7.4), the assumption that p(ty) belongs to
V= p(to, z¢) and the fact that p-v is constant, we get
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P(t,7:(t)) = to—t+(to, xo +ev(to))
= to—t+p(to, z0) + e p(to) - v(to) + o(e)
= @(t,7(t) +ep(t) - h+ ofe).
On the other hand, by the Lipschitz continuity of ¢ (see Proposition 7.10), we have

p(t:e(t)) = (t,7(t) + ev(t) + o(e) = ¢(t,7(t) + eh) + o(e),

and so we conclude that

o(t,y(t) +eh) > p(t,y(t) +ep(t) - h + ofe).

By the arbitrariness of h, we deduce that p(t) € V= p(t,v(t)). O

7.3. Differentiability of the value function

In this section, we prove that the value function ¢ is differentiable along optimal trajecto-
ries, except possibly their endpoints. This kind of results is classical (see [37]) and one can even
obtain more (for instance, in [36] smoothness of the value function in a neighborhood of optimal
trajectories is proven under some suitable conditions). Yet, most of the literature is concerned
with the autonomous case (see in particular [37]), which makes the question non-trivial in the
non-autonomous one.

First of all, let us introduce the following result concerning the semi-concavity of the value
function . The proof is omitted since in Section 7.4 we will prove a much finer result. Before
that, we assume the following

(7.27) ke CHHRT x Q),

(7.28) g is semi-concave on Of).

PROPOSITION 7.20. Under the assumptions (7.2), (7.5), (7.10), (7.27) and (7.28), the value
function ¢ is semi-concave on R* x Q.

PRrROOF. We refer, for instance, to [37, Theorem 8.2.7]. [
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COROLLARY 7.21. Let ~ be an optimal trajectory for xg, at time tg, and u be the associ-
ated optimal control. If ¢ is differentiable at (to,xo), then ¢ is differentiable at (t,~(t)), for all
t € [to,to + 70), where g = TIOTOY,

PRrROOF. Fix t € [to,to + 70). If ¢ is differentiable at (tg,z¢), then the subdifferential
V= (to,x0) is a singleton, say V™ ¢(to, z0) = {po}. Now, let p be a solution of (7.26) with
initial condition p(ty9) = po. By Proposition 7.19, p(t) € V™ p(t,7(t)), which implies, in partic-
ular, that V= p(t,v(t)) # 0. On the other hand, as ¢ is semi-concave (see Proposition 7.20),
then DV p(t,v(t)) # 0 and so, VT o(t,v(t)) # 0. Hence, ¢ is differentiable with respect to = at
(t,7(t)). Now, take (pt,pz) € DT p(t,v(t)). Then, p, = Vp(t,v(t)). Yet, by Proposition 7.6, we
have

(7.29) —pe + k(1)) [pe] = 1,

which implies that p; is uniquely determined by V(t,v(t)). Consequently, DT p(t,v(t)) is a
singleton and so, ¢ is differentiable at (¢,7(t)) (thanks again to the semi-concavity of the value
function ¢). Notice that we are not able to extend this result to the final time ¢y + 79 as (7.29)
does not hold a priori at the endpoint of an optimal trajectory. [

Now, let us introduce the following lemma, which shows that the uniform limit of optimal
trajectories is an optimal trajectory.

LEMMA 7.22. Let (tn,on)n be a sequence in RT x Q such that t, — t and x, — x. For
each n, let v, be an optimal trajectory for x,, at time t,, and u, be the associated optimal
control. Then, v, — v and u, — u uniformly, where vy is in fact an optimal trajectory for x,
at time t, and w s its associated optimal control.

Proor. The fact that v, — v and u, — u follows immediately using Corollary 7.17. Yet,
for every n, we have
7 (8) = k(s,vn(s)) un(s), for a.e. s>t,.

Passing to the limit as n — +o0, we get

(7.30) 7' (s) = k(s,v(s))u(s), fora.e. s>t
Moreover, v,(t,) = xz, implies, at the limit, that v(t) = x. Hence, v is an admissible
trajectory for x, at time ¢, and w is its associated control. Now, set 7, = 7im@nUn and

Zn = Yn(tn + 1) € 0. From Lemma 7.7 & Proposition 7.8, we have that 7, — 7. In addition,
2n — y(t +7) € Q. Hence, 7 := 74%% < 7 and,

O(tn, xn) = T + g(2n) = T+ g(y(t +7)).
Yet, by the continuity of the value function ¢ (see, for instance, Proposition 7.10), we infer that

p(t,x) =T+ gyt +7)) <7 +g((t+7))
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and then, thanks to (7.5), 7=7. O

On the other hand, we have the following result about the uniqueness of optimal control at
any interior point of an optimal trajectory.

PROPOSITION 7.23. Let v be an optimal trajectory from g at time to, and set Tg = 7L0:%0%,
where u is the associated optimal control. Then, under the assumption (7.24), for every t €
(to,to + 70), u is the unique optimal control for ~(t), at time t.

ProOOF. Fix t € (to,to + 79) and let v be an optimal control for = := (), at time ¢. Set

a(s) = {u(s), if s<t,

v(s), if s>t

Then, it is clear that @ is an optimal control for xp, at time ty. Indeed, we have ¢(tg,zo) <
Tto:m0,8 g (AR Ty — ¢ 4y 4 o(t,2) and so, thanks to Lemma 7.4, the control @ is in fact
optimal. Hence, by Corollary 7.17, 4 is continuous, which proves that u(t) = v(t) := ¢. The
fact that u(s) = v(s), for all s > ¢, follows from the uniqueness of solution to the system (7.25)
with initial conditions (¢) =z and u(t) =¢. O

We recall that a vector (h,p) € R* x R? is called a reachable gradient of ¢ at (t,z) € Rt x Q
if there is a sequence {(tg,xk)}x such that ¢ is differentiable at (¢, xy) for each k € N, and

k—o0 k—o00

The set of all reachable gradients of ¢ at (¢,x) is denoted by D*p(t,z). It is easily seen
that D*p(t,x) is a compact set: it is closed by definition and it is bounded since ¢ is Lipschitz.
From Rademacher’s Theorem it follows that D*p(t,z) # 0 for every (t,z) € RT x Q. We have
the following

PROPOSITION 7.24. Let tg, zg, 7y, u, 70 and p be as in the proposition 7.19. Fiz t1 € (to,to+
70) and set x1 := 7(t1). Suppose that p(t1) € I (D*p(t1,71)), then p(t) € U (D*p(t, (1)),
for all t € [t1,to + o).

PROOF. If p(t1) € I, (D*¢(t1,x1)), then there is a sequence (t1,,71,) € RT x Q such
that ¢1, — t1, 1, — 21 and ¢ is differentiable at (t1,,,21,) with Vo(ti n,21n) — p(t1).
As ¢ is differentiable at (t1,,1,,), then, by Corollary 7.21, ¢ is differentiable at (t,v,(t)),
for all ¢t € [tipn,tin + Tin), Where 5, is an optimal trajectory for x;,, at time t;,, and
Tip = TihmPlnting g heing the associated optimal control with ~,. Let p, be the solution
of (7.26), associated with ~,, with initial condition py(t1,) = Ve(tin, 1,n), i-€., py is the so-
lution of the following system
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( ) - = (t 'Yn( )) (t) 'pn(t)a te [tl,rutl,n + Tl,n]

pn(tin) = Ve(tin, T1m).
By Proposition 7.19, we have p,(t) = Vo(t,v,(t)) for all t € [tin,t10 + T1n). Yet, it is
clear, from Lemma 7.22 & Proposition 7.23, that v, — v and -, — - uniformly, where w is
the unique optimal control for z1, at time ¢;, and < is its associated optimal trajectory. So,
we also have p, — p uniformly. Now, fix ¢ € [t1,to + 70] and let (¢,), be any sequence such
that ¢, € (tin,tin + T1pn), for all n, and ¢, — t. As py(tn) = Vo(tn, n(tn)), we get that
p(t) = lim, Vo (tn, v (tn)), which means that p(t) € I, (D*p(t,v(t))). O

PROPOSITION 7.25. Given (tg, o) € RT x Q, let ~ : [to, to + 7o) = Q be an optimal trajec-
tory for xq, at time ty, where 79 = 700U y being the associated optimal control. Then, ¢ is
differentiable at all points (t,(t)), with t € (to,to + 70).

PROOF. Let us argue by contradiction and suppose that DT (t,v(t)) is not a singleton
for some t € (to,to + 70). Then, D*¢(t,~(t)) contains at least two elements, say (pt0,pe,0) and
(pt.1,pz1)- Yet, from Proposition 7.6, we see that different elements of D*p(t, v(t)) have different
space components, i.e. pyo # pz.1. For any 6 € (0,1), we have (1 —6)(pto,pz0) +0(Dt1,P2,1) €
DT (t,~v(t)) and so, recalling again Proposition 7.6, one has the following

—pro + k(t,v(t)) [pzol —1=0

—pe1+k(t, () [pza| —1=0

and
—(1 = 0)pro — Ope,a + k(t,7(1) |(1 = 0)pa,o + Opza| — 1 =0.

Hence, we have
[(1 = 0)pa0 + Opzi| = (1 = 0)|paol + O[pasl,

which implies that p,1 = apgo, for some o > 0, « # 1. Now, let pp and p; be the so-
lutions of (7.26), associated to the optimal (vy,w), with initial conditions po(t) = pzo and
p1(t) = pz1, respectively. By the uniqueness of solution to (7.26), we see that p; = apo.
In particular, we have pi(to + 70) = apo(to + 7). Yet, by Proposition 7.24, we know that
both po(to + 7o) and pi(to + 7o) belong to Il (D*p(to + 70,7(to + 70))). As ¢(t,x) = g(x) at
every (t,r) € RT x 09, then ¢ is differentiable with respect to t on R x 9Q and, dyp = 0.
This implies that II,(D*¢(to + 70, 7(to + 70))) = {0}. Hence, we obtain, using Proposition 7.6,
that if go,q1 € Ha(D*p(to + 70,7(to + 70))), then [go| = [g1]. This implies that |po(to + 70)| =
|p1(to + 70)| = alpo(to + 70)|, which is a contradiction as o # 1. Hence, ¢ is differentiable at
(t,~(t)), for all t € (to,to +70). O
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As a consequence of Theorem 7.15, Propositions 7.18 & 7.25, one can characterize an opti-
mal control u in terms of the normalized gradient, with respect to «, of the value function ¢.
So, we finish this section by the following

COROLLARY 7.26. Let (tg,z0) € RT x Q and v = 4%%0% be an optimal trajectory for xq,
at time to, where w is the associated optimal control. Then, for all t € (tg,to + 70), where
7o = TI0T0 one has
Vap(t, (1))

7O = YOG e

7.4. Sharp semi-concavity

In this section, we investigate the hypotheses under which the value function ¢ of our exit-
time optimal control problem is semi-concave with respect to x. Actually, we will refine the
semi-concavity result given in [37] by showing that, instead of assuming (7.27), only a lower
bound on d;k (and eventually, we assume that k is C1! with respect to ) is sufficient to get
the semi-concavity of ¢ with respect to . On the other hand, we note that this property is
related not only to the regularity of the data, but also to the smoothness of the target 0£2. We
begin by the following

PROPOSITION 7.27. For every zg, z1 € Q and tg € RT, we have, under the assumptions
(7.3) & (7.24), the following estimate

o+

YOTOU(E) A OT(E) — 29007 ()| < clwg —aal?, for all t € [to, 00),

where ¢ := c(t —tp) > 0 and u : [tyg,o0) — B(0,1) is any control strategy.

PRrOOF. First of all, we have

,.Yto,xo,u(t) + ,-yto,wl,u(t) _ 2,-Yt0:

t t

(5,710 (5)) u(s) ds — 2 / (s, 7'

to

= ’/tt k(s,7'0"0" (s)) u(s) ds + /

0 to

Then,

zrot+xq

,yt()ax()vu(t) 4 ,}/toﬂclyu(t) _ 2,}}07 5 ’u(t)’
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(8,707 (5)) + k(5,710(5)) = 2h(s. 7

t
S /
to

b0 8) + (s, 07 (5) - 2k (.

t
+ 2/
to

ds

2

t
S/
to

’yt()ax()au(s) + ryt07$17u(8) >

2

t0,T0,u to,T1,u o+
k<8,’y (5)+7 (5)) _l{:(S’,.}/to,ioér 1’“(8))‘(18.

Yet, by (7.3), one has

t
3
to

ds

(s, 2D 47

o+
> ) = ko )

t
‘o
to

On the other hand, as k is Cb! with respect to =, we can estimate the first term as fol-
lows

o+
to 021

OTOt(s) + AOTHY(s) — 241 ds.

“(s)

t0,70,u to,T1,u
k(S,"ytO’xo’u(S))—|—k(8,"}/t0’zl’u(s)) —2]47(8,7 (S)‘;'Y (5)>‘
< Cfomei(s) =l (s)
Hence, by Proposition 7.9, we obtain

/t
to

and then,

,yto,zo,U(S) + 7t07$17“(3)
2

Bs, 7070 () + k(5,707 (5)) — 2’“(8’ ) ’ds < Gl ool

7t07a?07u (t) + ’yto’xl’u(t) _ 2,-Yt0»

t
xo+x
YOTON(5) 410 (5) — 290 )
to

<y |l’1 — :L‘0|2 + C ds.
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We conclude by using the Gronwall’s inequality. [

We recall that the property (7.10) (or more generally, a uniform exterior ball condition on )

implies the semi-concavity of the distance function d(-,R4\Q) in Q. Actually, the semi-concavity
of this distance function is needed in the proof of the semi-concavity of the value function ¢. To
prove this semi-concavity result on ¢, we need to assume that (7.2), (7.3), (7.5), (7.10), (7.11),
(7.12), (7.24) and (7.28) are satisfied. In addition, we suppose, instead of (7.27), that we only
have a lower bound on the derivative of the dynamic k with respect to t, i.e.,

(731) 8tk Z —C.
Then, we have the following

PRrROPOSITION 7.28. The value function ¢ is semi-concave w.r.t. x, and the semi-concavity
constant depends only on A, kmin, kmax, &y Lz, Loz, M and || [0tk]” ||oo, where k is a bound on
the curvatures of 02, L, is the Lipschitz constant of k with respect to x, Ly, is the Lipschitz
constant of YV k with respect to x and M is a constant such that D*>g < MI.

PROOF. First of all, we consider arbitrary x, x — h, x + h €  and we suppose, for simplic-
ity of exposition, that t9 = 0. We want to construct suitable trajectories steering the points
x,x — h, x + h to the target 0f2. More precisely, let us take a control uw which is optimal
for x, at time 0, and consider the trajectories 0%, A0F=hu 40.z+hu starting from the points
x, x —h, x+ h, at time 0, associated with the same control u. We treat separately two different
cases depending on which of these trajectories reaches the target first.

o 1= TO,x,u < min{TO,th,u’ 7_0,:1:+h,u} .

Since wu is optimal for z, at time 0, we have by the dynamic programming principle (see Lemma
7.4) that

(0,2 —h) + 0,z +h) — 2¢(0,2) < @(r0,27) + @(r0,27) — 29(72""),

where, for simplicity, we set

+ . 0,x+h,u(

=y 7o) and a7 =A% (g,

Let us now take u™, u~ two optimal controls for T and x~, at time 7, respectively. Let
3 3l + To,wi,u
us set for simplicity y™ = -

tories. Hence, we get

+
to denote the terminal points of the corresponding trajec-

90(7'071'_) + @(T@,qﬁ') — 29(77(_)7&2#) =7 _|_g(y—) + 7-+ + g(y-i-) o 29(,}/2,93@)7
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where 7% = 770 Ut Yet, by Lemma 7.7 & Proposition 7.8, we have
% < ed(z®,RO\Q).

As the distance function d(.,R4\Q) is semi-concave, and taking into account that &"" € 9,
we obtain that

d(zt, RAQ) + d(z~,RI\Q)

= d(zF, RI\Q) +d(z~,RI\Q) — 2d<“"+;$, Rd\ﬂ) +2 <d<x+‘ngd\Q> —d(yg»xvu,nzad\@)>

<clat =27 + |2t + a7 — 29074 < ch?,

where the last inequality follows from Propositions 7.9 & 7.27. On the other hand, from the
assumptions on g, we have

gy ) +9ly") =29(2™") = gly7) +g(y") - 2g<y+;—y_> +2 <g<y+—;y_> - g(v?’“””“))

(7.32) <yt —y TP+ Ayt Yy — 2920

Yet,

A I A e e e e B A A B T B T

In addition, we have

T0+Ti Lo
\yi — xi\ = ‘/ k(s, 0% (s))ui(s) ds| < kpax 7 < ch?,

70

which implies that
ly" —y7| < cfhl.

For the second term in (7.32), we have
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ly™ +y” =290 < |yt —aT|+ 2T+ — 279’$’“| +|z7 —y | < ch®

Consequently,
00,2 —h) + ¢(0,z+h) — 2¢(0,z) < ch?.

o7y = 7_O,J,‘—h,u < min{T()’x’u, TO,cc—i—h,u}:

The analysis of this case will conclude the proof since the remaining case which is 7%* v <
min{7%®¥ 70#=hul is entirely symmetric. By the dynaminc programming principle (see Lemma
7.4), we have

00,2 —h) + @0,z 4+h) — 2p(0,z) < @(10,22) —2¢(70,21) + g(0),

where, for simplicity, we set

O,x,u( O,:):Jrh,u(

zo =0T (rg),  a =7y T0), X2 =7 0).

We recall that u is also an optimal control starting from x1, at time 79, with 7 := 770%0% =

70T _ 700 As zg € 09, then, by Lemma 7.7, Propositions 7.8 & 7.9, we get that

71 < cd(z1, RANQ) < c|lxy — x| < c|h].

We will use the control u*(t) := u(“4®) for the point z, at time 79. We have again two

cases which require a separate analysis:

*
TO,T2,U
o T < 5 —:

By the dynamic programming principle (see Lemma 7.4), we have

©(70,22) — 2¢(70, 1) + g(w0) < (70 + 271, Y™™ (10 +271)) + g(z0) — 29(F"HY).

Let z; = v/0"0" € 90 and 2z = y0%2% (15 + 271). Let v be an optimal control for zo, at

time 79 + 27, then, by Lemma 7.7 & Proposition 7.8, we have
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o(10 + 271, 22) + g(x0) — 29(21)
— 7.7'0+27'1,Z27U _|_g(7;—0+27—1,22,v) + Q(CUO) _ 29(21)
< cd(z, RA\Q) 4 g(yPF2772Y) + g(0) — 29(z1)

To+271,22,V T0+271,22,V

RA\Q T T 71,22,V + T
= cd(zz,Rd\Q)H(g(x“ — 5 >—g(21)> (I + g(:):o)—2g<x0 = )

From (7.5) & (7.28), we infer that
p(T0+271, 22) + g(x0) — 29(21) < cd(22, RANQ) + ¢ |32 — | 4 A [ 40 27072 =22 .
Yet, using Proposition 7.9, we have

To+271,22,0 T0+271,22,0

oM —x0| < |7] — 20|+ |22 — Ta| + |2 — mo| < [YPTE2Y — 25| + |20 — @a| + |A.

In addition, by Lemma 7.7 & Proposition 7.8, one has

2

T0+271,22,0 _ ORIy To+271,22,v

o2 29| = k(s (s) ) v(s)ds
To+271

< kmax 7o < Cd(z2aRd\Q)7

22,

where 7, := 77012722,V [ the same way, we have

T0+271 .
29 — x| = ‘/ k<s,,77'0,332,u (S)) u*(s) ds
70

< 2kmax 11 < C|h|

MOI‘GOVCI“,
T0+271,2 T0+271,2
’xo _|_p)/ 0 1, 271}_221’ < ’x0+z2_ 221’ ‘/‘Y 0 1,22,V 22

and
WZ‘H'QT“Z?’” — 29| < cd(z2, RN\Q).
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Hence, it remains to prove that
d(z9, RA\Q) + |xo + 20 — 221| < ch?.
Firstly, let us note that
d(z2, RI\Q) < |20 — 221 + x| + d(221 — x0, RI\Q).
Yet,

d(22’1 — X, Rd\Q) = d(221 — X, Rd\ﬂ) + d(:l:o, Rd\Q) - 2d(21, Rd\ﬂ),

as g, 21 € 0. Hence, by the semi-concavity of the distance function d(.,R\Q) and, us-
ing Proposition 7.9, we get that

d(2z1 — x0, RI\Q) < |21 — 20| < (|21 — 21| + |21 — 0])? < Ch?,

since, we have

< kmax 71 < C|h|

TO+T1
|21 — 1] = ‘ / k(s,'ym’xl’“(s)> u(s)ds
70

On the other hand, let n be the unit outward normal vector at z; and let w := u(r9 + 1) =
_ Vg(z1)—pn

[Vg(z1)—pm]
constant so that k(7o + 71, 21)|Vg(z1) — un| = 1; see Lemma 7.14). Then, there is a unit vector
e orthogonal to w such that

be the unit optimal control vector at z;, at time 79 + 71 (where p is the unique

221 — 1y — 220 = an + fe.

v _ \V/
g(z1) — pn t‘ _ ‘ 9(=1) = k(10 + 71, 21)|Vg(z1) - t],

= |7 P B S
|Vg(z1) — pm| [Vg(z1) — pm|

where t is some unitary tangent vector on the boundary at z;. And, this implies that
(7.33) le - n| < Aepax < 1.

We have
(221 —29—22) - n=a+ fe-n
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and
(221 —x9— 22) e =ce-n+f.

Then,
(221 —x0—22)-m\ (1 e-n\ (a
(221 —xp—22)-e) \e-nm 1 Ié]
or equivalently,
ay (1 e-n -t (221 —xp — 2z2) ' n
B) \e-n 1 (221 —wp — 22) - e )’
One has
’22’1 — Xy — 2’2‘ S

1—(60'H)2<’(2z1 — g — 22) -n| + (221 — w9 — 22) - e‘>7

where the denominator can be estimated thanks to (7.33). Firstly, we note that

29 — 221 + x0

T0+271 . T0+71
= x0 + w2 — 221 + / E(s,y™"2% (s))u*(s)ds — 2/ E(s,y™* " (s)) u(s)ds

70 70

To+271

:IEO+$2—2£L'1—|—/

70

T0+71
(s, VTO"B?’"* (s)) u(s _;TO) ds — 2/ k(s,A™% Y (s)) u(s) ds
T0

To+T1
=x0 + 29 — 221 + 2/ <k(2s — 70,72 (25 — 19)) — k(s,’ym’xl’“(s))> u(s)ds.

T0

Hence,
(290 — 221 + x0) - €

T0+T1

:(:c0+x2—2x1)-e+2/

70

(k(QS — TO,VTO’“’“*(QS —70)) — k(s,'ym’“”l’“(s))> u(s) - e ds.

Yet, from Proposition 7.27, we have
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l(zo + 2o — 221) - €| < |xg + 29 — 221| < ch®.

To estimate the second term, let us observe, first, that

uls) =l = u(e) = utr + 70l = | [ R dt]

and then, using (7.25), we get, for all s € [19, 79 + 71], that

uls) —w| = ] [ (= Ta(ta"(0) + (ult) - Tuk(t ™)) utt) dt]

IN

c(to+711 —s) < clh|.

This implies that

Hence,

T0+7T1
‘ / <k<2s — 70,770 (25 — 7)) — k(s,f‘)’””l’“(s))) u(s) - e ds
70

To+T1
< 2kmax/ lu(s) - e|ds < c|h|ry < ch?.
70
Consequently,

(22 — 221 + x0) - €] < ch®.
On the other hand, we want to show that

(221 — w0 — 22) - n| < ch?.

Let z{, (resp. z5) be the projection of zg (resp. z2) into the tangent space on JQ at z.
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Then, we have

(221 — 9 — 22) n = (z(, —z0) -n+ (25 — 22) - n.
From (7.10) and the fact that |21 — x¢| < ¢|h/|, it is easy to see that
|2y — 20| < ch?.
Moreover, as z3 € Q and |29 — 21| < c|h], then

(2 — 29) -m > —ch®.
Consequently,
(221 — g — 20) - m| < (221 — 20 — 22) - n + ch?.

Yet,
(221 — 20— 22) -1

T0+T71

:—(x0+x2—2a:1)-n—2/

T0

<k(2s — 70,7702 (25 — 79)) — k(s, 'yTO’xl’“(s))) u(s) -n ds.
From Proposition 7.27, we get again that
—(xg 4+ 3 — 2x1) -n < |zg + x5 — 21| < ch

For the second term, we have

T0+T1
— / <k(23 — 70,770’”52’”* (25 —19)) — k(s,’ym’ml’“(s))> u(s) -nds

70

TO+T1
= —/ <k(25 — 70,70 (25 — 10)) — Kk(s,7yT0"" (25 — To))> u(s) -n ds
70

T0+71
— / <k‘(s,’ym’x2’“* (2s —19)) — k(s,vm’“’“(s))> u(s) -n ds.
T0
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From (7.3), we have

To+T71
’ / (k:(s,’ym"”’“ (2s — 1)) — k(s,’ym’xl’“(s))> u(s) -n ds
0

T0+T1
§ Cl/ |,.)/7'0,362,U (28 _ 7-0) _ 77073317u(3)| ds.
.

0
Yet, by Proposition 7.9, one has

,YTO,IQ,U*(QS _ 7'0) _ 7707117u(8)

s

2s—T10
o + / R(t, 47" (1) (1) dt — 21 — / k(t, 47" (1) u(t) dt

0 70

2s—T70 s
< lws— 21| + / Rt 77020 () dt + / Rt 770500 (1)) dt
T0 T0

< clh| 4 3 kmax(s — 10).

Hence, we get

To+T1
’ / <k(s,’ym’x2’“ (2s — 1)) — k(s,'ym’zl’“(s))> u(s) - n ds
7o

T0+T71
< / (clh] + 3 max (5 — 70)) ds < ch2.

70

On the other hand, we have

Vg(z1) — pm
w - n Vg(z1) — | n (10 + 71,21)(=Vg(z1) -1+ p)
Yet,
k(1o + 71, 21)2
Then,

1 1
5 — IVg(z1) > + p? > 5 — A2 > 0.

2(—V : . —
w(=Vg(z1) -n+ p) A Ear—— -
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Finally, using (7.31), one has

T0+T1
- / <k(23 — 70,772 (25 — 79)) — K(s, 470" (25 — TO))> u(s) - n ds

70

To+T1
= —/ (k(2s — 70,72 (28 — 10)) — k(s,77O"" (25 — To))> w-n ds

70

To+71
- / (k(Qs — 70, 70%2Y (25 — 1)) — k(s,yT0%2Y (25 — 7'0))> (u(s) —w)-nds

70

T0+T1 25—T0 .
< / / —ky (t,4™%2% (25 — 79))w - ndtds 4+ ch? < e(rf + h?) < ch?.
0 s

*
o Ty = TTOIRU L Dy

Set again
z1 1= 0t € 90,

In this case, we have

00,z —h) + (0,2 + h) — 2p(0,x)

*
T0,22,U

< (10, 22) — 2¢(70, 1) + g(20) < T2 + 977 ) — 211 — 2g(21) + g(70)

zo + T0,L2,u* . xo + 70,2,
:Tz—zmz(g(“’g —g(e)) + 9P + glag) — 29( PFE),

From (7.28), we get

¢(10,72) — 2¢(10,71) + g(0)

. N zo + Io,mz,U*
<719 — 27 + c|y0T —9:0|2 + 2 <g<0 72 —g(z1) ).
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Using Proposition 7.9, we obtain that

7o — ol < [yt — o] + |z — wo| < 70— wa| + clh].
Yet,
T0+72
el = | [ K™ (5) w7 (5)d| < P < el
70

On the other hand, we have

(xo —i—’YZO’M’U*
7] R —

1 * *
s ) - 9(e1) £ 5 Val) G+ AP = 2) 4 O + P — 2.

But, it is clear that

T0+T1

xo + 4T — 24| < |z + xg — 229| + 2 k(s, ™" (s)) u(s)|ds
T

70

To+T72 N
+ / |k(s,7™02% (s)) u*(s)|ds,

70

which implies, using Proposition 7.27, that

|$O + ,YTo,xQ,u* - 22’1‘ < Ch2 + 4kpax 11 < C‘h|

T

So, it remains to prove that

T — 21 + Vg(21) - (o + 470" — 221) < ch?

Let n be the unit outward normal vector at z;. Then, there is a vector e, orthogonal to
n, such that

Vg(z1) = an + fe
with o? + 82 < A2, Hence, we get
Vg(z1) - (wo + 72" = 221) = (am+ fe) - (zo + 7" — 221)
= an-(zg + Y0 — 22)) 4 Be - (zg + YO — 2z).

Recall that
zo — 21| + |z — 4P | < cfhl.
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From (7.10), we infer that

an-(xg + 710””2’“* — 22z1) < ch?.

z 1= 70T (7’0 + 7;)

Ty — 211 + Be- (xo + AP — 221)

Now, set

Then, one has

159

=7 = 271 + Be- (w0 + 7P — 22) + 2Be- (2 — 21).

Let us observe that

To+T1
|z — 21| = ‘ / k(s,y™* " (s)) u(s)ds

.
T0+3

-
< Fmax <Tl - 22> .

Using kmax |8] < kmax A < 1, we infer that

Ty — 211 4 Be - (xg + YO — 22) + 28e- (2 — z1) < Be- (zg + YO — 22).

So, the aim, now, is to prove that
Be - (wg + 0% — 22) < ch?.
Firstly, let us observe that

*
o + 7:07372711/ — 22

-
T0+72 T0+T72

k(s,y™"0"(s)) u(s)ds + / k(s,y™"2% (s)) u*(s) ds

70

_x0+$2—2x1—2/

70

.
To+% T0+T72

:1‘0—’—.’1}'2—2.’131—2/

70

(s, 7™ (s)) u(s) ds + /

T0

2

.
T0+2

:a:0+x2—2:z:1+2/

70

<k(23 — 70,7702 (25 — 79)) — ks, 770"”1’“(3)))u(3) ds

k(s’,yTo,xz,u*(S)) U(S + 7—0) ds
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.
T0+3

:$0—|—x2—2x1+2/

70

<k(25 — 70,7702 (25 — 79)) — K(s, 7702 (25 — To)))u(s) ds

To+ 2
+ 2/ ’ (k:(snyO’”’“*(Qs —19)) — k(s,’ym’ml’“(s)))u(s) ds.

70

Recall that

|z + xo — 221 < ch?.

From (7.3), we infer that

7’0-&-2
‘ / ’ <k(s,770’x2’“ (23—70))—k(s,fym’xl’“(s))>u(s)ds
T0

,yTo,xz,U* (28 _ 7-0) _ ,YTO»-Tl»U(S) ds.

Yet, by Proposition 7.9, we have

,},707562711* (23 _ 7-0) _ "yTo’xl’u(s)

s

28—T10
_ x2+/ k(t, 77 (4) u* (t) dt — a1 — /

T0 70

o, ™0 (8)) u(t) dt’

28—T10 S
<l — 1] + \ JRR It dt\ ; ] [ keamsay dt\
T0

70
< clh| 4 3kmax (s — 10).
Consequently, we get

< ch?.

To+ 2
‘ / ’ (k:(s,’ym’”’" (258 — 1)) — k(s,’ym’“’”(s))> u(s)ds
0

On the other hand,
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To+ 2
/ ’ <k(25 — 70,772 (25 — 79)) — k(8,472 (25 — 7'0))> u(s)ds

70

To+2
= / ’ <k(2s — 70,7702 (28 — 19)) — k(8,770 (25 — To))> u(to 4+ 1) ds

70

To+2
+ / ’ (kz(QS — 70,702 (25 — 10)) — K(s, 7T°’x2’”* (2s — 7'()))) (u(s) —u(mo +711))ds

70

To+ 2
< / ’ (kz(2s — 70,7702 (25 — 79)) — k(s, yO%2Y (25 — To))> u(ro + 11)ds + ch?

70

We recall that

 Vgler) —ym
w0+ 1) = GG = ]

and so, using (7.31), we get

T0+2
/ ’ <k(25 — 70, WTO’M’“*(QS —19)) — k(s, 770’932’“* (25 — 7'0))> u(to + 1) - Peds

70

To+2
= —k(m0 + 11, 21) 62/ ’ <k(23 — 70,702 (28 — 19)) — (s, 770" (25 — To))> ds
T0

T()<|>7;2 25—T0
= k(10 +71,21) ,32/ ’ / —ky (£, 770" (25 — 7)) dt ds < ch?. O
T0 s

We finish this section by the following remark

REMARK 7.29. One can give an example showing that a lower bound on the derivative of
the dynamic k with respect to t is actually sharp! To see that, let Q be the unit ball in R%. Let
K be a differentiable real function with 0 < Kmin < K < Kmax < +00. Set k(t,x) = k(t), for
every (t,x) € RT xQ. For a given x € Q, the optimal trajectory for x, at time 0, will be given by

V' (8) = k(s,7(s)) e(x) = r(s) e(x),

where e(x) := x/|x|. Let ¢ be the value function associated with this control problem. Hence,
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©(0,z)
/ k(s)ds =1 —|z|.
0

we observe easily that

Now, set

T
G(T) ::/0 k(s)ds, forall T >0

and
H:=G™ %

This yields that
©(0,2) = H(1 — [z]).

Consequently, we have

H'(1 — |z)

D?p(0,2) = H"(1 — |z]) e(x) ® e(x) — 2]

(I —e(z) @ e(x)),

where ,

1
H ==0H and H”:—%OH.
K K

This shows that D¢ cannot be bounded from above unless ' is bounded from below.



CHAPTER 8

Minimal time Mean Field Games

Mean field games (MFG) theory has been introduced simultaneously by Lasry and Lions [79, 80, 81]
and by Huang, Malhamé and Caines [68, 69| in order to study large population differential games. In this
chapter, we are interested in the study of a MFG model motivated by the crowd motion. The understanding
of fast exit and evacuation situations in crowd motion research has received a lot of scientific interest in
the last decades (see, for instance, [28]). More precisely, we present a MFG model where agents want
to leave a given bounded domain in minimal time. Fach agent is free to move in any direction, but its
maximal speed is assumed to be bounded in terms of the density of agents in order to take into account
congestion phenomena. We attack the problem by interpreting equilibria as measures in a space of arcs.
In such a relazed setting, the existence of an equilibrium, in the case of a regular dynamic k, follows
by set-valued fized point arguments (see also [87]). Then, we give the forward-backward system of PDEs
which couples a Hamilton-Jacobi equation (for the value function ¢ of the generic agent) with a continuity
equation (for the density p of agents). The equilibrium that we will found turns out to be a solution of
the following system of PDFEs

op—V - <pk§g|) =0 in Rt xQ,

(8.1) O + k|Ve| =1 in R x Q,

p(0)=po in Q, =g on Rt x9Q,

where k @ P(Q) x Q — RY is the dynamic and g : 9Q — RT is a given boundary cost. We note
that it is much simpler here to use the Lagrangean approach, instead of using the Schauder fixed point
Theorem applied to the Eulerian formulation (i.e. doing a fixed point on the PDE system, as in [38]),
to prove existence of a solution for (8.1); this is due to the fact that the velocity v = —k% S a priori
non-regular. On the other hand, we are able to give LP estimates on the density of agents p:, at each
time t, as soon as the initial density py belongs to LP. Moreover, thanks to these LP estimates, we extend
the result of existence of an equilibrium to a case where the dynamic k is non-regular.

This chapter will be a part of a joint paper with G. Mazanti, in preparation, [57].

8.1. Existence of equilibria in the regular case

Let Q be a compact domain in R?. We denote by P(Q) the family of all Borel probability
measures on €. Let k: P(Q2) x Q — R™ be a continuous function. We consider the following
optimal-exit problem: agents evolve in €2, their distribution at time ¢ being given by the prob-
ability measure p;. The goal of each agent is to leave the boundary 9 in minimal time (i.e.,
paying a minimal cost that is assumed to be given by the time to reach a possible exit-point
plus a boundary cost g at this point, where g : 92 — R™ is a given continuous function), but
we assume the speed of an agent in a position z at time t to be bounded by k(p;, z). This

163
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means that, for a given agent, its trajectory ~ depends on the distribution of all agents p;, since
the speed of v should not exceed k(p:, ). On the other hand, the distribution of the agents
p¢ itself depends on how agents choose their trajectories v. Thus, we are interested here in the
equilibrium situations, i.e., in situations where, starting from a time evolution of the density of
agents p : RT™ — P(Q), the trajectories v chosen by agents induce an evolution of the initial
distribution of agents py that is precisely given by p. For every point x € {2, we consider the
following problem

(5.2) nt {7, +.4007) 5 7 € Tlp.al
where

Llp,z] := {'y e, v(0) =z, |V (s)] < k(ps,7(s)) for a.e. s € (0,7y) and 7'(s) =0 V s> T,y},
7y :=1inf{s > 0 : ~v(s) € 00},

Vri=7(7y) € 09,

and I is the space of all continuous curves from R™ to 2, equipped with the topology of uni-
form convergence on compact sets, with respect to which T is a Polish space (see, for instance,
[17]).

REMARK 8.1. If v belongs to T'[p, x], then there is a control u : RT v B(0,1) such that

Y (t) = k(pt, (1)) u(t), for a.e.t,
(8.3) {7(0) o

Moreover, (8.3) can be seen as a control system (see Chapter 7) where the dynamic is given
by k(t,z) = k(pt,x) for every (t,x) € R x Q. This point of view allows one to formulate (8.2)
as an optimal control problem.

Let us state some assumptions on the data. It is reasonable to suppose that the dynamic %
is bounded from above, since if this is not the case, the speed of an agent would be + oo, which
is not natural at all. For simplicity, and in order to affirm that there is at least one admissi-
ble trajectory =y, starting from a point x, that reaches the boundary in finite time, we want to
suppose also that the dynamic k is bounded from below. Thus, we assume (as in Chaptre 7) that

0 < kmin :=inf k < kpax :=supk < +oo.

Moreover, we suppose, as in the previous chapter, that the cost g is A\-Lipschitz with A < 1/kpax.
In this way, from Proposition 7.2, we infer that (8.2) reaches a minimum.

Following almost the same ideas proposed in [11, 34|, we define a “relaxed” notion of MFG
equilibria, for which we give existence result. Such a formulation consists of replacing curves
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of probability measures on {2 with measures on arcs in 2. For any ¢t € R*, we denote by
e : I' — Q the evaluation map defined by

et(y) =(t), forall yeT.

Let P(T") be the set of all probability measures on I'. For any n € P(T'), we define the curve p"
of probability measures on {2 as follows

p(t) = (er)xn, forall t € RT.

Since e; : I' — Q is continuous, we observe that if 7,, n € P(I'), n > 1, is such that n, — n,
then p(t) — p"(t) for all t € RT. For any fixed py € P(£2), we denote by P,,(I') the set of
all Borel probability measures 7 on I' such that (eg)xn = po.

REMARK 8.2. We note that P,,(I') is nonempty. Indeed, let j : Q +— T" be the continuous
map defined by
j(x)(t) =z, forall t€RT.
Then,
n = jupo belongs to P,y (I').

For all x € Q and n € P, (I'), we define

I'[p", a] = {7 ep ] + J(y) = Fr[rplgr;] J},

where
J(v) =7y + g(77)-

DEFINITION 8.3. Let pg € P(2). We say that n € Py, (I') is a MFG equilibrium for po if

spt(n) € |J T'[p", 2.
z€eQ

In fact, we are able to prove that [J, I'[p", z] is closed and so, n € Py, (I") is a MFG equilibrium
for pg if for n—a.e. ¥ € I', we have

J(7) < J(7), forall v eT[p",5(0)].

We recall that & is continuous on P(2) x §2. Moreover, we assume that

|k, x0) — k(p, z1)| < Clzg — x1|, for all xg, z1 € Q, p € P(Q).
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Then, we have the following main result.
THEOREM 8.4. Under these assumptions, there exists a MFG equilibrium for pg.
Before proving this theorem, we introduce the following

LEMMA 8.5. Let 1y, n € Py (T") be such that n, — n. Let x, € Q be such that z, — = and
let ~vn € T'[p", x,] be such that v, — 5. Then 5 € T'[p", x]. Consequently, (n,z) — T'[p", z]
has a closed graph.

PRrROOF. We set, for simplicity, 7, := 7, and z, := v,(7,). Using Lemma 7.7 & Proposition
7.8, (Tn)n is bounded and, up to a subsequence, 7,, converges to some 7. On the other hand,
we see easily that 7y € Lip(RT,Q) with |7/| < kmax. In addition, we have

v ()] < k(p™ (), yn(t)), for a.e. t € (0,7,).
Letting n — +o00, we get that
7 (1) < k(p"(t),7(t)), forae. te (0,7).
In the same way, one can prove that 3/(t) = 0 for all ¢t > 7. Moreover, we have
2 — 3(7),
which implies that 5(7) € 02 and 7 := 73 < 7. Define the trajectory v € I'[p", z] as follows

%w:{wm if t<r,

(), if t>T

Suppose that v ¢ IV[p",z]. Then, there is a trajectory 7 € I''[p", x] such that J(§) < J(v),
which means that we have

5 +9() <7+ g9(77)-

For each n, let 7, be a geodesic (which is a segment unless x € 9Q) between xz, and z such
that |v,,/| = 1 and let ¢, be a function satisfying

oL (t) = k(p™m () A(on (1))
E(pm(én (1) (Pn (1))’
O (kpind(2n, 7)) = 0.

Define

| Gulkmit)  forall te [0, kLt d(zn, 2)],
'Y"(”‘{wn(t)) clse.
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It is clear that 7, € I'[p"™, z,]. Moreover, we have

(8.4) J(n) = ¢ (17) + g(3r)-

On the other hand, we see that there exists a limit ¢ such that, up to a subsequence, ¢, — ¢
uniformly on compact sets of RT. In addition, it is easy to check that for all t € R,

P (t) t
lA Mﬂ@ﬂww=é B(o™ (), 3(6n(5))) ds

—1
mind(a?n,x)

So, letting n — 400, we get

o(t) t
/ Mww%mmz/kW@ﬁwmm&
0 0

Set

One has

lo(t) —t| = ’G1</Otk(p"(s)ﬁ(¢(s)))ds> —G1</Otk(p"(s)ﬁ(s))ds>

t
< C/O [K(p"(5),7(0(5))) — Kk(p"(s),7(s))| ds

IN

o/ot 6(s) — s|ds.

By using Gronwall’s Lemma, we get that
#(t) =t, forall t € R,

Passing to the limit in (8.4), we get

(8.5) lim J(3n) = lim ¢, (m3) + g(3-) = J () < J(7)-
As ¢ is A—Lip with A < 1/kpax, then
J(v) <7+ 9(3(7)).

Yet,
liTILn J(m) = liTILn T+ 9(2n) = T + g(3(7)).
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Using (8.5), we infer that, for n large enough,

which is a contradiction, as 7, € I'[p", x,] and =, € I'[p"™, x,]. In the same way, we see that
7=r7. Then, y e I"[p",z]. O

Now, we want to prove Theorem 8.4 using a fixed point argument. We introduce the set-valued
map E : P, (I') = P, (I') by defining, for any n € P, (I'),

£ = {7 € Pu(r) st € U Tlal).

€N

Then, it is immediate to realize that n € P, (I') is a MFG equilibrium for pg if and only if
n € E(n). We will therefore show that the set-valued map E has a fixed point. For this pur-
pose, we will apply Kakutani’s Theorem [72]. The following lemmas are intended to check that
the assumptions of such a theorem are satisfied by E.

LEMMA 8.6. For anyn € P,,(I'), E(n) is a nonempty convex set.

PRrOOF. First, we note that E(n) is a nonempty set. Indeed, by Lemma 8.5 and [5, 40], we
have that x — I'[p", z] has a Borel measurable selection 4" : x — ~, € I"[p", z]. Thus, the
measure 7, defined by 7 := 'yg%po belongs to E(n). On the other hand, it is clear that E(n) is a
convex set. [

LEMMA 8.7. The multimap E : P,y (I') = P, (I') has a closed graph.

PROOF. Let 1y, n € Py, (') be such that n, — 1. Let 1, € E(n,) be such that 7, — 7.
Since 7, — 7], we have that 7 € P, (). For k € N*, let Vi, :={y e : d(v,U,I"[p", z]) < %}
By Lemma 8.5, we see that there exists a neighborhood W of n such that (J, I"[p", 2] C V4,
for every 77 € W. Then, for n large enough, |J, I"[p"",z] C Vi. Since 7,(J, I'[p",z]) = 1,
one obtains that 7,(V;) = 1, for large n. Yet, 1, — 7 and Vj is closed, it follows that
(Vi) > limsup, 7,(Vix) = 1 and thus, 7(Vx) = 1. As this holds for every k € N*, then one
concludes that 7(|J,I'[p",z]) = 1. Hence 7 € E(n), which proves that the graph of E is
closed. [

Let us denote by I'y,_. the set of trajectories v € I' such that 7 is knax—Lipschitz, i.e.,

kaax = {’y E F : |’y/| S kmax}-
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By the definition of E(n), we deduce that

E(M) C Ppy(Lipay ), for all m e Py ().

REMARK 8.8. Notice that Pyy(T'i,...) is a compact convex subset of P,y (I'). The convexity
of Ppo(Lhpax) follows immediately. As for compactness, let (Ng)k C Ppy(Lhpar)- Since Tk,
is a compact set, (ng)g is tight. So, by Prokhorov’s Theorem, one finds a subsequence which
converges weakly to some probability measure n € P, (T'k,...)-

So, we will restrict our domain of interest to P, (I',..). Hereafter, we denote by E the re-
striction E‘ Poo Chmax) "

Conclusion:

By Remark 8.2 and Remark 8.8, P, (I';,..) is a nonempty compact convex set. Moreover,
by Lemma 8.6, E(n) is a nonempty convex set for any n € P, (I'y,..) and, by Lemma 8.7,
the set-valued map FE has a closed graph. Then, the assumptions of Kakutani’s Theorem are
satisfied and so, there exists 7 € Py, (I'k,...) such that n € E(n).

We finish this section by characterizing the density p; := p"(t) = (e;)4n, for some equilibrium
7, as a solution of a continuity equation of the form 9;p+ V, - (pv) = 0 for a particular velocity
field v. Let ¢ be the value function (see Chapter 7), associated to the control problem with
dynamic k(t,z) = k(pg, ), for all (t,2) € Rt x Q. Then, under the assumption that k € C!,
we have the following:

PROPOSITION 8.9. Let n € P,y (I') be an equilibrium for py. Then p : t — p'I(t) is a solution

of
Vo(t,z) : :
8.6 Bip(t, ) — V - ( plt, ) k(ps, z) —2 ) ) _ g 0, Q.
(56) t2) = - (plt.2) ko) SEET) =0 i (0,00)
PROOF. Let ¢ € C°((0,00) x (02) Then, recalling Proposition 7.25 & Corollary 7.26, we
have

+o0 +oo ' ch(t,x) N
- /0 /Q By (t, =) dpy() dt + /0 /Q ko, a) Voo(t.0) - SEC Ao at

Velt. (1)

oot A 1) A

+o00 +oo
_ / / rb(t, ~(1) dn() dt + / / k(pe, (1)) Vad(t,7(2)
0 r 0 r

+00 +oo
_ / / Arb(t, ~(8)) dn() dt — / / Vb (t,7(1) - 7 (t) dn(y) dt
0 N 0 N



170 8. MINIMAL TIME MEAN FIELD GAMES

= [ [ Setatmatan) =o. O

Let n € Py, (') be an equilibrium, p = p7, i.e. pr = p"(t) = (et)un for every ¢t € RT, and ¢
be the associated value function. Then, by Propositions 7.5 & 8.9, (p, ) solves the following
System

Ouptt. ) = V- (plt.a) o) AT ) =0, () € (0.00) X,
— Opp(t, ) + k(ps, ) [Vap(t, z)| = 1, (t,z) € RT x Q,
p(t,z) = g(z), (t,z) € RT x 09,
p(O,JZ‘) = pO(x)a z €.

8.2. LP estimates

In this section, we will be interested in the case where the dynamic k is given by the following

tlp.a) = ([ Xt =)0 apw)). forall (5.2) € PE) x

where Y is a non-negative C1! function on R, 1) is a cut-off function on Q and c¢ is a positive
CY! decreasing function on R*. The meaning of this dynamic k is that each agent evaluates
an average density of agents around him through the integral term, the convolution kernel x
and the cut-off function ¢ (which allows us to not take into account agents who have already
left the domain, and who remain on 912), and its maximum speed depends on this evaluation of
the density across c.

More precisely, we take () := a(d(x,09)), for every = € €2, where a is a non-negative C'":!
increasing function such that « =0 on [0,£/2] and o =1 on [g,+00), where £ > 0 is small

enough. As we have [, x(z — y)¢(y)dp(y) < M, for all (p,z) € P(Q) x Q (we note that the
constant M is independent of ¢), then

(8.7) 0 < emin ;= min ¢ < k < ¢pax = maxc < +o0.
[0,M] [0,M)]

In addition, it is clear that k is (uniformly in £) C! with respect to the variable z and is
continuous in p. From Theorem 8.4, we infer that, for any py € P(2), there exists an equilib-
rium n for pg, associated to our MFG model with the dynamic k. On the other hand, we have
k((er)un, ) = c( Jp x(x — ~(t)) ¥ (y(t)) dn(v)) and so, k is Lipschitz (but, not uniformly in €)
with respect to ¢. Yet, we want to show that 9,k > —C', for some constant C' independent of ¢.
In fact, one has

=c(") < - /F Vx(z = () -~ (1) ¥(v(t) dn(y) + /Fx(w — () Vp(v(t) - (t) dn(v))-
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We recall that 7 is concentrated on the optimal trajectories for the control problem associated

with the dynamic k. Fix such a trajectory « (we recall from Corollary 7.17 that ~ is C!') and
let w be its associated optimal control. We have

Vi (v(1)) - u(t) = o/ (d(v(t), 092)) Vd(y(t), 09) - u(t).

From Theorem 7.15, we have

and so,

Vd(y(r),09) - ulry) =n- SIND ZBR o ut V() -nl

Using Lemma 7.14, we infer that

Vi(r(7).00) () = SOOI (2 4 [yt - e ).

AS’V9|§)\<$ and ,LLZ%—|V9|> L\, we get

— Cmax

Vd(y(ry),08) - u(ry) < =C,
for some constant C' := C(\, ¢min, ¢max) > 0. On the other hand, we have

%[Vd(v(t), 0Q) - u(t)] = k((e) g, (t)) D*d(v(t), 09Q) u(t) - u(t) + Vd(y(t),09) -u'(t).

Recalling (7.25), we obtain that, for v(¢) close to 02,

%[Vd(*y(t), Q) - u(t)] > —M,

where M is a constant independent of €. Hence, we get

Vd(y(7y),09) - u(ry) — Vd(v(t),00Q) - u(t) = —M (7, —t)
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and so, using Lemma 7.7 & Proposition 7.8, we infer that
—C + Md(y(t),00) > —C + M (1, —t) > Vd(7(t),00) - u(t).

Consequently, there is some finite constant C, independent of ¢, such that 0;k > —C. Thanks
to Proposition 7.28, the value function ¢, associated to the control problem with the dynamic
k, is (uniformly in €) semi-concave with respect to z.

On the other hand, we see easily that k is CM! in Rt x Q. Now, if 1 is a MFG equilib-
rium for pg and p; = 1(02 - (er)gn for all ¢ € RY, then, by Corollary 7.26, we get that the pair

(pt, @) solves the following continuity equation

\V4
Opt — V- <Pt k(pt, )Wz’) =0

So, thanks to the semi-concavity with respect to x of the value function ¢, we are able to
find LP estimates on the density of agents p;, at time t. More precisely, we have the following

PROPOSITION 8.10. For every t € RT, p, € LP(Q) as soon as py belongs to LP(Q). More-
over, we have the following estimate

llotll ey < CllpollLr (@)

for some constant C depending only on the semi-concavity constant (w.r.t. x) of the value func-
tion .

PROOF. First of all, let us define the vector field v as follows: for all t € RT, we set

_ —k(pt,x)‘gzgjg‘, if e,
v(x) :
0, else.

Thanks to the fact that the value function ¢ is semi-concave with respect to x (see Propo-
sition 7.28), |V¢| is bounded from below (see Corollary 7.12), and k is Lipschitz with respect
to x, we have V -v; > —C'. This bound implies a lower bound on the Jacobian determinant .J
of the flux associated to

{X’(t, z) = v (X (t, z)),
X(0,2) = .
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Indeed, if X € So), we have
d
&VX = Vu(X)VX.

Setting J; := det(VX(,-)), one has

d
%Jt(x) = V.- (X(t,x)) Ji(x)

AV

—C Ji(x).
Hence,

log(Ji(z)) — log(Jo(z)) > —Ct.
Yet, Jop = 1. So, we get

Jy>e ¢ forall t € RT.

As 7 is an equilibrium and p; = 1
the flow X, we infer that

8 (et)#m, then, by Corollary 7.26 and the definition of

Pt = 1592 . X(ta ')#/007
or equivalently,

=1y o (po/Js) o (X¢)~t, forall t€RT.

Hence,

po((X)~ ()P po(x)P -
HptHIip(Q) :/Xt(ﬂ)mo ((t)())dy:/g()—lx—l(f‘)z)(x) d$§6o(p 1)t|’p0”1[?/p(ﬂ).

Consequently,

_1
ptllLr(o) < ) lpollLr(0)-

These estimates are proved, first, for smooth velocity field v and then, by approximation for
non-smooth v with [V -v]” < C (see [2]), using the a.e. uniqueness of the flow of the non-
smooth vector fields v, which comes from the uniqueness of the optimal trajectories in optimal
control (see Proposition 7.23). O
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8.3. Existence of equilibria for less regular model

Thanks to the previous LP estimates on p;, we are able to prove existence of an equilibrium 7
for pg in the case where the dynamic k is given by

tlpa) =< [ o= 15002000 ). for al (p.0) € P x

Notice that the lack of continuity of the dynamic k with respect to p prevents us from us-
ing the result of Section 8.1. So, the idea will be to consider a sequence of cut-off functions
(1%)e>0 constructed as in Section 8.2 and converging to 1(02 in L4, for all ¢ < +00, when ¢ — 0,

and to replace the dynamic k with k., where k. is defined as follows

() = ([ x(e =00 )dp(s) ) for all ) € P(@) x

In this way, if n° is a MFG equilibrium for pg, associated to the control problem with the
dynamic k., then we prove that n°* — 1 where 7 is, in fact, a MFG equilibrium for pg, asso-
ciated to the control problem with the dynamic k. First of all, set pf = 1g - (er)un®, for all

t € RT, e > 0. From Section 8.2, we recall that k. is uniformly bounded in e. Moreover, k. is
uniformly C1! with respect to z and, we have

atks Z *Ca

where the constant C' is, in fact, independent of €. As a consequence of that, the value function
©e, associated to the control problem with the dynamic k., will be (uniformly in €) semi-concave
with respect to z (see Proposition 7.28). Then, the proposition 8.10 implies the following uniform
estimates

1105 |r < Cllpol|e, for all t € RT, &> 0.

As n° € P(I') and spt(n®) C T, (we recall that T'. . is the set of all cpax-Lip curves
in I'; which is by the way a compact subset of it), then, up to a subsequence, n° — 7. Set
pt 1= 15 - (er)n, for every t € RT. Hence, we have pf — p; in LP. In addition, ¢° — 1502 in
LY, for all ¢ < +o0o. Using these facts, we get, for every (¢,z) € RT x Q, that

Ee(e0wrsz) = ( R dy) = ( [ xe = 0ot dy) = k((en)yn, )

Moreover, for any = € Q, the function ¢ — k((er) 47, z) is continuous on R*. Indeed, if t, — t,
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then py, — p¢ in LP and so, we have
K(ew)gm2) = ( [ xte - y)ptnw)dy) S ( [ xte - y>pt<y>dy> = k(e )

Let us denote by ¢ the value function associated to the control problem with the dynamic
k. Then, we prove that ¢. — ¢ uniformly, which will be sufficient to infer that n is a MFG
equilibrium for pg, associated to the control problem with the dynamic k. In fact, we have the
following

PROPOSITION 8.11. Let ke, k : P(Q2) x Q — R be such that, for every ¢ > 0, k. is con-
tinuous on P() x Q and is Lipschitz with respect to the second variable. Let n° be a MFG
equilibrium, associated to the control problem with dynamic ke, and let n be the limit of n® in
P(I). In addition, assume the following:

There exist two constants Cmin and Cmax Such that 0 < cpin < ke < Cmax < +00.
There exists a constant M independent of ¢ such that |V k:| < M.

For a.e. t € R, we have k-((er)4n®,-) — k((er)4n,-) when e — 0.

t — k((et)un,-) is continuous on RY.

If pe (resp. @) is the value function associated to the control problem with dynamic k. (resp.
k), then @. — @ uniformly in RT x Q.

PRrROOF. First of all, let us see that . converges uniformly to some function ¢ on RT x Q.
Indeed, from Lemma 7.7 & Proposition 7.8, the sequence (¢¢). is equibounded. Moreover, by
Proposition 7.10, the value function ¢. is Lipschitz in R™ x Q with a Lipschitz constant de-
pending only on the Lipschitz constant of the dynamic k. with respect to z, which is by the
way uniform in e. Fix (t,z) € RT x . For every € > 0, let 7. be an optimal trajectory for x, at
time ¢, in the control problem with dynamic k.. It is easy to observe that ~. — ~ uniformly, for
some v € I'c ... Yet, this v is, in fact, an admissible trajectory for x, at time ¢, in the control
problem with dynamic k. Indeed, for a.e. s € (t,00), we have

V()] < Kel(es) %5 e (5))-

So, letting € — 0, we get
V()] < k((es)gn,v(s)), for ae. s.

Let wu. be the optimal control associated with +. and, set
7o = 70" and oz = (t+7.) € 0N

It is clear that 7. — 7 and z. — z € 0f). In particular, we have z = (¢t + 7) and 7, < 7.
Consequently, p(t,z) <7+ g(z) = lin% we(t,x) = @(t, ).
E—r
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On the other hand, let v be an optimal trajectory for z, at time ¢, in the control problem
with dynamic k, and u be the associated optimal control with v. Let ¢. be a solution of the
following

(o) — Felles)yn®(d:(s)))
(8.8) {¢ :(s) = ((%E(s))#n v(¢e(s)))’
oe(t) =t.

Set
Ye(s) = (¢ (s)), for all s € [t,00).

It is clear that . is admissible for x, at time ¢, in the control problem with dynamic k. (let u.
be the control associated with v, and set 7. = 7% <), Hence, we have

(8.9) Pe(t, ) <7+ g(re(t + 7))
Yet, we observe easily that 7. = ¢ 1(t +7) — ¢, where 7 := 75%% | From (8.8), we have

¢a(3) S
/t E((er) g, (r)) dr = / e((er) 4 A(9:(r))) dr.

Set ,
U(0) —/t k((er)gn,y(r))dr, for all 6 € [t, 00).

We have
|¢€(8) - 8’

) '\P_1</ts ke((er)#ng’7(¢€(r)))dr> _ \I/‘1</: k((er)#ﬂﬁ(r))dr)‘

<c / " ke((er) 7 1 (8e(r))) — k((er) g ()] dr

ke((er)gn®s (0e(r))) =k ((er) 4, 7 (¢=(r))] + [E((er) g, v(9=(r )))—k((er)#nﬁ(?”))o dr

<

<o [ Iettensr a0 = e ao)lar + [ o) = rlar)
Yet,

[ke((er) 4™, 7(9e(r) = k((er)4n, (e (1))l

< ‘ (Relerhaaf 2 0x(r1) = Kl )] = (KlGerdm 2 (@) = e n()) \

+

ke((er)gn™, v(r) — k((er)gn, v(r))
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< C|¢5(T) - T‘ +

e((er) a1 (1)) k((er)#n,'y(r))’-

Hence, one has

gc([S

Using Gronwall’s inequality, we get

|p(s) — s

e ((er) s (1) — k((en#n,w»] ar+ [ joutr) dr).

dr.

|e(s) —s| < C/: e ke (er) g, (1) = k((er)m, ()

Consequently, ¢. — id, when ¢ — 0. In particular, we have 7. = ¢-1(t+7) —t — 7. So, passing
to the limit in (8.9), we get

@(th) <T +g(7(t + T)) - (p(t,ﬂ?).

This proves that ¢, — ¢ uniformly in RT x Q. 0
Under the same hypotheses of Proposition 8.11, we have the following
PROPOSITION 8.12. 1 is an equilibrium for pg.

PrOOF. Let T[p", 2] (vesp. T'[p", z]) be the set of all admissible trajectories for z, at
time 0, in the MFG model associated to the control problem with dynamic k. (resp. k), and
let T'[p"",z] C T[p", ] (resp. T'[p",x] C T'[p", z]) be the optimal ones. For k € N*, let
Vi i={y €T : d(v,U;I"[p",z]) < +}. We claim that there is some gy > 0 such that, for all
0 < & < g9, we have U, I"[p"", x] C Vj. Indeed, if this is not the case, then, for all n € N*, there
is some optimal trajectory ~., € I'[p"", z., ]\Vi, for some z., € Q. We see that 2., — z € Q
and v, — 7 for some vy €T’ Set

Cmax *

Te

n

=Ty, , forall neN”

Then, using Lemma 7.7 & Proposition 7.8, we infer that 7., — 7 and 7., (7z,) — 7(7) € 09,
which implies that 7, < 7. Moreover, it is easy to check that « is admissible in the control
problem with dynamic k. Yet, we have

80577, (07 xEn) = Tsn + g(’yfn (Tsn))
Then, passing to the limit when &,, — 0, we obtain, from Proposition 8.11, that

©(0,2) =74+ g(v(7)) = 7 + g(7(77))-
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This implies that v € T”[p", 2], which is a contradiction. Consequently, we have
n(Vk) > hmn (Vi) > hm n (UF' " x) = 1.

Hence, (V) = 1 and, since k is arbitrary, we infer that n(UF' [p”,x]) = 1. This concludes
xr
the proof that 7 is an equilibrium. [

Conclusion:

For any pg € LP, there exists a MFG equilibrium 7, for pg, associated to the control prob-
lem with the following dynamic

Kp,z) = ( [ x50 dp<y>), for all (p,2) € P() x 0.



CHAPTER 9

Stationary case

This chapter is devoted to the study of the stationary Mean Field Games model of the one considered
in Chapter 8. In other words, we consider the following

-V (pk(p,~) §:§|) =f inQ
k(p,) |Vl =1 in Q
p=0 on Of.

(9.1)

We prove existence of a solution (p,p) to (9.1) by studying existence of an equilibrium n for a sta-
tionary MFG model. For a regular dynamic k, the proof is similar to the one, given in Chapter 8, for
the non-stationary case. Moreover, we are able to give LP estimates on the density p, which allow us
to extend our result of existence of an equilibrium (or equivalently, of a solution for (9.1)) to some less
regular model. In fact, we observe that (9.1) is nothing else than the Monge-Kantorovich system for the
transport of f onto the boundary, using the non-uniform Riemannian metric ¢ = k(p,-)~! as a transport
cost. More precisely, the measure p will be, up to multiply it by the dynamic k, the transport density o
between f and its projection on the boundary Pyf (using the weighted distance d. in the definition of
P). Hence, studying the LP summability of the density p is equivalent to studying the LP summability of
the transport density o between f and Pyf.

This chapter is not yet part of a submitted paper. It is based on discussions with
P. Pansu and F. Santambrogio.

9.1. Optimal transportation onto the boundary with weighted distances

In this section, we study an optimal transport problem between a given non-negative density
f € L*(2), in the interior of a domain €2, and the boundary 9 in the presence of a non-uniform
Riemannian metric d., where ¢ is a given positive continuous function on €2. In others words,
we consider the following problem

(9.2) min {/Qdc(x,y) d\ 1 A e MT(Qx Q), () xA = f, I,) A C 8Q} ,

where

1
de(,y) =inf{ /0 (YO @®)]dt : v € C([0,1],9), 7(0) = 2 and (1) =y}, Vo yeq

179
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Since the marginal (II,)xA on O is completely arbitrary, then it is clear that the optimal
choice is to take it equal to Py f, where

P(z) = argmin {d.(z,y), y € 0Q} for all x € Q,

which means that A := (Id,P)4xf is the unique optimal transport plan for (9.2), which is
also the same as

9.3) min{/QXQdc(x,y) d\ s A e TI(, P#f)}.

On the other hand, the following problem

(9.4) max{/udf S Vu| <e¢, u=0 on 89}
Q

is the dual of (9.2) (we note that |Vu| < c¢ is equivalent to say that w is 1-Lipschitz with
respect to the distance d.). In fact, for every admissible A in (9.2) and every admissible u in
(9.4), we have

/dec(x,y)cuz /Qxﬂ(u(x) u(y))dA:/Qudf

and then, sup (9.4) < min (9.2). Now, taking ¢(z) := d.(z,082), for all z € 2, we infer that
the equality sup (9.4)= min (9.2) holds and, ¢ is in fact a Kantorovich potential for (9.4).

In order to introduce the transport density, as it can be understood recalling (2.2), we have
first to define H'L v, for a geodesic 7, between a point x and the boundary, which is the
1-dimensional Hausdorff measure on the path 7,: formally, if ¢ € C(Q), it can be computed by

1
<H 'Ly, é = / (v (B ()] dt.

We can now define the transport density associated to the optimal transport plan A: the direct
generalization of (2.2) turns out to be

__ 1
0‘.—/QH Ly, df(z)
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or equivalently,

1
(9.5) <oo> = [ df@ /0 )b dt forall ¢ € C(Q).

On the other hand, the Beckmann problem (3.1) becomes

(9.6) min{/ cdw| : we MYQ), V-w=f in fOZ}
Q

In fact, it is easy to see that sup (9.4) < min (9.6). Indeed, for any function u € C3(Q) with
|Vu| < ¢ and every vectorial measure w € M%(Q) such that V-w = f in €2, we have

9.7) /Qudf:—/QVw dw§/gcd|w|.

Now, set

1
<w,£>:/Qdf(x)/0 () - vL () dt, forall € € C(Q,RY.

As, for a.e. x € Q,

T8 — — o) =1 Vo) .
(9.8) Y (t) = —p(z) (%(t))iw(%(t))‘, for all ¢ € [0, 1],
then
we—o ¥
Vel

Yet, we see that [,cdo = min(9.2). Moreover, it is not difficult to check that V -w = f

in Q. Hence, the vector measure w solves (9.6). In addition, the most complicated version of
the system (3.2) becomes

v <a§g|> =f in Q,
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The question that we consider now is whether the transport density o from f to Pxf (or
equivalently, the optimal vector field w in (9.6)) is in LP(€2) or not when f € LP(2). Via a
symmetrization trick, we have already seen that, in the Euclidean case (see Chapter 3), these
LP estimates hold as soon as one has f € LP and 2 satisfies a uniform exterior ball condition.
However, this method does not work here, since the transport rays are no more segments but
actually geodesics. So, we show that the same LP result will be true as well in the case where
the transport cost is given by a Riemannian metric ¢, via a different technique which will be
described in the next sections.

9.2. Summability of the transport density with weighted distances

Let o be the transport density associated with the transport of f into Pxf. By the defi-
nition of o (see (9.5)), we have, for all ¢ € C(Q),

1
<op> = /Q /0 b (1)) WL ()] f(z) dt da.

As ¢ > cpin > 0, then one has

1
(9.10) c<C / fidt,
0

where

< fr, 0 >:= /Q¢(Pt(x))dc(x,89)f(w) dz, for all ¢ € C(Q),

and
Py(x) :=7,(t), fora.e. x € and for every t € |0,1].

Notice that in the definition of f;, as we did in Chapter 4, we need to keep the factor d.(z, 99),
which will be essential in the estimates. Now, we want to give an explicit formula of f; in terms
of f and P. We have, for all ¢ € C(Q),

/ o(y) dfe(y) = / (Py(x)) de(, 09) f(x) da.
Q Q

Take a change of variable y := P,(xz). As the image of y and z by P is the same, i.e.
P(y) = P(x), then we have

do(x,09) = (1 — )"  d.(y,00).

Consequently, we get

/Q 00)Af0) = [ 0 (1= )7 dely.09) 1 (P ) 1) .
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where € := P,(Q) and Jy(y) := det(DP;(z))"" for all y = P,(z). Finally, we infer that
fily) = (1= 1) de(y,09Q) f (P71 (1)) | Je(y)| 1o (y) for ace. y.

Notice that y € Q; is equivalent to d.(y,d0) < (1 — ¢)i(y), where [(y) is the length of the
maximal geodesic curve 7 : [0,1] — § containing y such that P(y(t)) = P(y), for all ¢t € [0, 1].

Now, we will introduce the following key proposition, whose proof, for simplicity of exposi-
tion, is postponed to Section 9.3.

PROPOSITION 9.1. Suppose that € is a smooth domain with all its curvatures bounded from
below by a constant k, and let ¢ be a smooth positive function on . Then, there exists a pos-
itive constant C depending only on d, k, diam(£2), cmin, Cmax; ||Ve|leo and ||D?c||s such that,
for a.e. x € Q, we have the following estimate

|det(DPy(z))| > C(1 — 1).

We are now ready to prove the LP summability of the transport density o. We recall that a
domain 2 satisfies a uniform exterior ball of radius r > 0 if for all y € 9€Q, there exists some
r € R? such that B(z,7) N2 = 0 and |z — y| = r (see Definition 3.6). We note that the
existence of a uniform exterior ball of radius r, for a domain €2, implies that all its curvatures
are bounded from below by a constant x > —%.

PROPOSITION 9.2. Suppose that Q satisfies a uniform exterior ball of radius r > 0, and let
¢ be a CYY positive function on Q. Then, the transport density o, between f and Py f, belongs
to LP(Q) provided f € LP(R2). In addition, we have the following estimate

llollze < ClIfl|ze,

where C = C(d,r, diam(£2), cmin, Cmax; || V¢||oos || D?¢e||00) < +00.

These estimates will be similar to the ones given in Chapter 4. But, for completeness, we
want to give the proof.

PRrROOF. From (9.10), we have

CP/Q </01 ft(y)dt>p dy

de(y,99)

1— it P
- C/Q</O ’ <1—t>‘1dc<y,m>f<a—1<y>>Jt<y>dt> ay.

IN

| o HiP(Q)
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Using Holder’s inequality, we get
| o ”IZ/P(Q)

_ de(y,09)

< cP/ﬂ(/Ol ””(1—t)‘p’dc(y,aﬂ>p’Jt<y>dt>5, (/01

where % + z% = 1. Let us suppose, first, that € and ¢ are smooth. Hence, we can apply

Proposition 9.1, with k£ > —%, to deduce that

_ de(y,09)
1(y)

FPHy)P Jily) dt> dy,

1 de(y.09) p

/ / P _pr i p
</ 1) (1 —1)7" d(y, 0Q)? Ji(y) dt) <OV w'
0 p'P

X

Then,
ol < CH 1 FT e

where C = C(d,r,diam(2), cmin, Cmax; || V€| oo, || D?¢||so) > 0 and, this constant can be taken
independent of p. In particular, the estimate also holds for p = oo.

By approximation, as the constant C' depends on the lower bound of all the curvatures of
0Q and, on Cmin, Cmax; ||Ve|loos ||[D?¢l|so, We can check again that our result is still true for a
domain € satisfying a uniform exterior ball condition, with a Riemannian metric ¢ € Ct!. [

9.3. A geometric proof

In this section, we want to prove Proposition 9.1. First of all, let us recall that the distance
function ¢(x) = d.(x,0Q) is semi-concave as soon as ) satisfies a uniform exterior ball con-
dition and ¢ is Cb! (to see that, the reader can refer to Proposition 7.28 in case 9Q € C11,
or to Theorem 8.2.7 in [37]). Let the manifold R? be equipped with the conformal metric d...
Let [-,-] be the Lie bracket and V be the Levi-Civita connection on (R d.). Let v be the
unitary inner normal vector on 0f2. For every z € (2, it is clear that there exist s € 92 and
7 € [0,1(s)], where I(s) is the length of the maximal geodesic v (with |7/| = 1) starting from s
with P(y(7)) = s for all 7 € [0,1(s)], such that x = ¥(s,7) := exp, 7v(s). Moreover, we have
that, for every ¢ € [0,1], Pi(¥(s,7)) = ¥(s, (1 —t)7), for all s € 9Q and 7 € [0,1(s)]. Then, we
get

(9.11) det(DP,(U(s, 7)) det(DU (s, 7)) = (1 — t) det(DT(s, (1 — t)7)).

Fix = € Q and set s := P(z). Let (e1,...,eq) be an orthonormal basis of (R%, d.) such that
€1,...,€4—1 is an orthonormal basis of the tangent space T5;02 on 9 at s and eq = v(s).
Consider small variations of s, on 0f2, in the directions ey, ...,eq_1, denoted by s + de; +
0(9),...,s + deq—1 + 0(d). Set
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Ji(s, T) :

= %w:eqj(s +de; + 0(9),7), forall ie{l,...,d—1},

and

N(s,7): d

= %w:O\P(s, T4 0).

Notice that the vector field J;, for every ¢ € {1,...,d—1}, have been obtained by differentiating a
family of geodesics depending on a parameter (which is, here, §). Let v be the maximal geodesic
starting from s such that P(y(7)) = s for all 7 € [0,1(s)], and let us parallel-transport along
the geodesic v to define a new family of orthonormal basis (e1(7), ..., eq(7)), for all 7 € [0,1(s)].
Set

‘](57 T) = (Jl(sv 7-)7 ey Jd—l(sa T)) N(S, T)) = D\I](Sa 7_)‘

The Jacobian of the map W is defined by

J(s,7) =det J(s,T).
Yet, this Jacobian J cannot vanish, except possibly at the endpoint of the geodesic «; this
property can be seen as a result of the very special choice of the velocity field v, which comes
from the gradient of a d?—convex function (see, for instance, [112]). So, the formula for the

differential, with respect to 7, of the determinant J(s,7) yields

T (s,7) =tr(J'(s,7) J(s,7) 1) T (s, 7).

Set
(9.12) Ulr)=J'(s,7) J(s,7) "
One has

(9.13) J'(s,7) = tx(U(7)) T (s,7).

Let us denote by d¥ the differential map of W. The fact that [0e,,0c,] = 0, for all i €
{1,...,d — 1}, implies that

(9.14) N = |av(@,).av(0,,)| = vio,. 0. =o.

As

Ji(s,7) =Y J(s,7);,¢5(7), forallie{l,..,d—1},
j=1

then
d

d
VnJi = Vyldi = ZJ,(S’T)]‘Z' ej (1) + ‘](SaT)ji Vye;(r) = Z J/(SuT)ji e;(7)
j=1 j=1
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since Vyej(t) = 0, for all j € {1,...,d}. On the other hand, from (9.14) and the fact that
[Ji,N] =V N —VnJ;, we get that

d
VnJi =V N = ZJ(S>T)ji Ve, N
=1

Now, let V' be the matrix, in the basis (e;(7));=1,... 4, associated with the endomorphism X
Vx N (which is by the way the second fundamental form of the submanifold {¢ = 7} in (RY, d,.)).
Then, one has

d d d
> J(3,7) ;i Ve, N = > J(5,7) ;3 Vijen(m) =D (V) en(r)
Jj=1 J.k=1 k=1

Hence,

J =V,

which means, recalling (9.12), that V' = U. Consequently, U(7) is the second fundamental form
of {¢ = 7}. Yet, from the definitions of ¥ and N, we see easily that N = V. Hence, by the
semi-concavity of the distance function ¢, we infer that

U(r)<CI

for some constant C := C(d, x, diam(Q), cmin, Cmax; ||V|loo, || D?¢||s0) < +00. As a conse-
quence of this, we obtain

which means, using (9.13), that

J'(s,7)
(5. 7) <C.
Then,
log(J (s, 7)) —log(J (s, (1 —t)1)) < Ctr
and

J(s,A=0)7) _ _cir
7(5.7) >e .

Recalling (9.11), we infer that there is a constant C' > 0 such that

det(DP(z)) > C(1 —t).
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9.4. Existence of equilibria for stationary MFG

In this section, we want to study the existence of an equilibrium for some regular/non-regular
stationary MFG models. We can consider the same MFG, introduced in Chapter 8, adding a
density f; at each time ¢; this means that we have an initial density pg of agents evolving in
and there is an additional density f; which is created in €2 at each time ¢t. The goal of each agent
is to leave the domain € through the boundary 92 in minimal time under the assumption
that the speed of an agent in a position z at time ¢ is bounded by k(p¢, x), where p; is the
distribution of agents at time ¢. In this case, the system (8.1) becomes

atp—v-<pk|§gl>=f in Rt x Q,
—Owp + k|Vp| =1 in Rt x Q,
p(0)=pp in 2, p=0 on RT xIN.

(9.15)

In order to model (9.15) in the Lagrangian setting, we consider a time dependent measure on
curves 1 : t— 1, € P(I') with (eg)uno = po, (er)xn: = fi, for every t > 0, where the measure
1 is the distribution of trajectories followed by agents starting at time t. Let us define the curve
o' as follows

t
(9.16) pi = / (er)4nsds + (er)gmo, for all t € RT.
0

For such a family 7, we consider, for every (t,z) € RT x Q, the following minimal-time exit
problem

min{Té ty € Ft[p”,x]},

where

mhi=inf{r >0 : y(t+7) €00}

and

Ip", z] == {'y e, v(t) =z, |7/ (s)] < k(p?,7v(s)) for a.e. s€ (t,t—i—tﬁ), Y(s) =0V s> t—i-T,f,}.

We may expect that there exists an equilibrium 7 for the above MFG model with initial density
po and source f, i.e., there is a curve 7 : t +— 1, € P(I') with (eg)xn0 = po, (er)xn: = fi, for
every t > 0, such that n,—a.e. 7 € ' is an optimal trajectory for 7(¢), at time ¢.

From now on, we assume that f; is independent of t. We are interested in the study of the
stationary MFG of (9.15); this means that we want to find an equilibrium 7 in such a way that
the distribution of agents p; will be constant in ¢, i.e., p; = po, for all t € RT. The stationary
version of (9.15) becomes
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-V <pk‘(p,-) éi) =f in Q
=0 on Of2.

(9.17)

Let us define, first, a stationary MFG equilibrium. Take p € P(Q2). So, for every z € ,
we consider the following problem

(9.18) min {7’7 :(0) =z, [ (s)| < k(p,~(s)) for a.e. s € (0,7y) and v'(s) =0 V s> 7'7}

where
7y == 1inf{r > 0 : y(1) € 00Q}.

It is clear that if « is an admissible trajectory in (9.18), then there is a control u : R* +— B(0,1)
such that

(9.19) 0 = a.

{7'(75) = k(p, (1)) u(t), for ae. t,

In fact, (9.19) can be seen as an autonomous control system (see Chapter 7) where the dy-
namic is given by k(z) = k(p, z), for every x € €, which means that one can formulate (9.18)
as an optimal control problem.

We recall, from Lemma 7.7, that min (9.18) < k_1 diam(Q2). Therefore, after a time T >
k1 diam(f), all the agents have already left the domain. For any n € P(T), let us define the
non-negative measure p" on €2 as follows

T
(9.20) o= [ et

Notice that (9.20) can be obtained from (9.16) by taking ¢ large enough. Indeed, if we sup-
pose ns = n for all s > 0 (since we look for a stationary equilibrium) we have, from (9.16),
that

t

¢ t
Pt =/0 (et)wns ds + (er)wno :/0 (et—s)gnds + (er)gno :/0 (€s)1 ds + (e) gno-

For t large enough, if we consider just the restriction of the density of agents to the interior of
Q, we get (et)xno = 0 and fg(es)#n ds = fOT(eS)#nds, for all ¢ > T. This yields that, for all
t > T, we have p] = pl. = fg(es)#n ds.
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Let us denote by Pf(I') the set of all probability measures on I' such that (eg)xn = f. We
introduce the following

DEFINITION 9.3. For f € P(Q), we say that n € P¢(I') is a stationary MFG equilibrium
with source f if

spt(n) C {y €T : v is an optimal trajectory for v(0), with p:= p"}.

9.4.1. Regular case. Suppose that the dynamic & is continuous on P(2) x Q and, Lip-
schitz with respect to the second variable z. Then, we have the following

THEOREM 9.4. There exists a stationary MFG equilibrium with source f.

PROOF. The strategy of the proof is almost the same as that one given in Chapter 8 (al-
though, it seems to be slightly simpler in this autonomous case). [

Moreover, we can characterize the density p", whenever 7 is a stationary MFG equilibrium with
source f, using the solution of the equation —V - (pv) = f, for a particular velocity field v. Let
¢ be the value function (see Chapter 7) associated to the autonomous control problem with
dynamic k = k(p", -). Then, under the assumption that k € CH', we have the following

PROPOSITION 9.5. Let n € Py(I') be a stationary MFG equilibrium with source f. Set
p:=p" and let ¢ be the value function with k = k(p,-). Then, we have

—V-(pk(p,)éi,)zf in Q.

PROOF. Let ¢ € CgO(SO)) Then, recalling Proposition 7.25 & Corollary 7.26, we have

Vo(z)
tékwﬂav¢@>¢v¢@)dma

" Vo(v(t)) _ [ '
—A(Ammﬂmvawm-wﬂ%mﬁmww——[;Avw%m~wwmwmt

// 2 P0®) didn(y /¢ 7):/Q¢($)df($). O
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Consequently, if n € P¢(I') is a stationary MFG equilibrium with source f, p = p7 and ¢ is the
associated value function, then, by Propositions 7.5 & 9.5, the pair (p, ) solves the following
system

\Y% .
—V-<pk(p,-)wg)=f in Q,
k(p,-) [V = 1 in Q,
=0 on 0.

9.4.2. Equilibrium densities are transport densities. Now, we want to explain the
relation between the equilibrium density p := p, for some stationary MFG equilibrium 7 with
source f, and the transport density o between f and its projection onto the boundary Pu f us-
ing the Riemannian metric ¢ := k(p,-)~! as a transport cost. First, let us introduce the following

PROPOSITION 9.6. There is a unique optimal flow w for (9.6).

PROOF. Similarly to Lemma 2.5, we can prove that for every flow w with V-w = ft—Py f*,
there is an admissible traffic plan () such that

/cd|w—wQ|+/cdiQ:/cd|w|.
Q Q Q

If w is optimal for (9.6), we get, using |wg| < i@, that w = wg and |w| = ig. Hence,

/ch\w] = /chiQ:/ch(a)dQ(a) Z/Cdc(a(O),a(l))dQ(a)

— / de(z,y)d((eo, e1) Q) (x, v),
QxQ

where L.(a) := fol c(a(t))]|d/(t)|dt, for all @ € C. Yet, min(9.6)= min(9.2) and w is opti-
mal for (9.6). Then, for Q—a.e. a € C, one has d.(a(0),®(1)) = L.(a), which means that « is a
geodesic. Moreover, 7 := (eg, e1)x@ must be an optimal transport plan for (9.2) and so, by the
uniqueness of the minimizer for (9.2), we infer that v = (Id, P)xf*. Consequently, we get that
w=wg=w, U4

PROPOSITION 9.7. Take f € P(Q) and let n be a stationary MFG equilibrium with source
f, and dynamic k. Let p:= p" be an equilibrium density associated with 1 and o be the trans-
port density between f and Pyf, where P is the projection map onto the boundary, using the
Riemannian metric d. with ¢ = k(p,-)~*. Then, o = k(p,") p.
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PROOF. Let ¢ be the value function, associated to the control problem with dynamic k(p, -).

Set
Vo

= —pk(p,) =
v pk(p, )yw|

Thanks to Proposition 9.5, v is admissible in (9.6). Let w be another admissible flow in (9.6).
It is clear that we have

[l

ol _ ol v ol Ve
k’(ﬁ, )

Teonl YT T R T kel

(w—v) = — V- (w—0).

Hence, we get

/c|w|da:2/c|v|dm—/Vgp-(w—v)dx:/c|v|d:v,
Q Q Q Q

where the last equality follows from the fact that V-v = V-w = f in Q and @ =0 on
0. Consequently, v is an optimal flow for (9.6). From Proposition 9.6, we infer that |v| is the
transport density o between f and Pyf, i.e. one has o = k(p,-) p. O

COROLLARY 9.8. Suppose that ) satisfies a uniform exterior ball of radius r > 0 and that
the dynamic k is CY' in x with 0 < kpin < k < kmax < +00. Let 1 be a stationary MFG
equilibrium with source f. Then, the equilibrium density p := p" belongs to LP(Q) as soon as
the source f is in LP(Q2). Moreover, we have the following estimate

lpllLy < ClIf]lze,

where the constant C depends only on d, r, diam(2), kmin, Fmax, ||Vek|loo and ||[V2E||so-
ProoF. This follows immediately from Propositions 9.2 & 9.7. [

Again, these L estimates on p allow us to prove existence of a stationary MFG equilibrium
in some case where the dynamic k is non-regular.

9.4.3. Non-regular case. Now, we will generalize the result of existence of a stationary
MFG equilibrium to the case where the dynamic k is defined as follows

k(p,x) = h(/ﬂx(w —y)1g(y) dp(y)>7 for all (p,z) € P(Q2) x Q,

where y is a given non-negative C'l'! function, and h is decreasing, positive and C1'!. Again as
in Chapter 8, one can prove existence of a stationary MFG equilibrium in this non-regular case
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by using an approximation of the dynamic k with regular ones k. (¢ > 0). So, let us define the
dynamic k. as follows

ke(p,z) = h(/ﬂx(rc — Y)e(y) dp(y)>, for all (p,z) € P(2) x Q,

where 1. is a cut-off function, which converges (in LP, for all p < +0o0) to 16' For every

e > 0, let 7 be a stationary MFG equilibrium (associated to (9.17) with dynamic k.). It
is clear that, up to a subsequence, n° — 7, for some n € P(I'). As a consequence of this,
p° = fOT(et)#nE dt — p:= fOT(et)#n dt. Yet, from Corollary 9.8, we have that (p°). is bounded
in LP assoon as f € LP and 2 satisfies a uniform exterior ball condition. Hence, p* — p in L?.
And, this is sufficient to show that c. := k.(p?,-)~! converges uniformly to ¢ := k(p,-)~!, which
also implies that ¢ := d._(-,9) converges uniformly to ¢ := d.(-,09). Recalling Proposition
8.12, we infer that there is a stationary MFG equilibrium 7 with source f, associated to (9.17)
with dynamic k.

9.4.4. Local case. We finish this section by observing that, in this stationary framework,
different relations between k£ and p can be considered. Indeed, for the general theory presented
in Theorem 9.4 (exactly as for the time-dependent case of Chapter 8), the non-local behavior of
k was crucial, so that it was a continuous function of p and x. Yet, we can consider for instance
the case where the dynamic & is given by k(p,x) = p(x)~% (a > 0). Of course, this dynamic
k is non-regular and we cannot use Theorem 9.4 to infer the existence of a stationary MFG
equilibrium in such a case. The system we have to consider is the following;:

-V <p1a %) = f in Q
p ¥Vl =1 in Q,
p=0 on 01},

(9.21)

which becomes

-V (]Vgp[i_z Vgo) =f in Q
=0 on 0.

This equation is nothing but the p—Laplacian equation with p = 1/« (hence, we need to
take « < 1), i.e., we have

—A1p=f.

Hence, existence of a stationary MFG equilibrium can be proven just by noting that (9.21)
has a solution, by standard PDE arguments. Note the similarity of this stationary congested
model with the models related to continuous Wardrop equilibria in [21, 39].
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The regularity and the estimates on the solution could of course retrieved from results which are
nowadays standard concerning the second order regularity of the solution of the p—Laplacian
equation, see [19, 85, 111, 92, 105].

A current work with B. Fall consists in a shape optimization problem in order to place an
obstacle w C © and minimize the total evacuation time [ fo = [ p, but this work is not devel-
opped enough to be included in this thesis.
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Résumé : Une premieére partie de cette these
est dédiée a I'étude de la régularité de la densité
de transport ¢ dans le probléme de Monge entre
deux mesures fA+ et fA— sur un domaine Q. Tout
d’abord, on étudie la question de la sommabilité
LAp de cette densité de transport entre une
mesure fA+ et sa projection sur le bord (P_oQ )#
fA+, qui ne découle pas en fait des résultats
connus (dus a De Pascale - Evans - Pratelli -
Santambrogio) sur la densité de transport entre
deux densités LAp, comme dans notre cas la
mesure cible est singuliére. Par une méthode de
symétrisation, des que Q est convexe ou
satisfait une condition de boule uniforme
extérieure, nous prouvons les estimations LAp
(si fA+ € LAp, alors o € LAp). En plus, nous
analysons le cas ou on paye des coiits
supplémentaires gA+ sur le bord, en prouvant
que la densité de transport ¢ est dans LAp dés
que fA+ € LAp, Q satisfait une condition de
boule uniforme extéieure et, gA+ sont ANt
—Lipschitiziens avec A+ < 1 et semi-concaves.
Ensuite, on s’attaque a la régularité d’ordre
supérieur (WA {1,p} , CAM{0O,a}, BV - - - ) de la
densité de transport ¢ entre deux densités
régulieres fA+ et fA-. Plus précisément, nous
fournissons une famille de contre-exemples a la
régularité supérieure: nous prouvons que la
régularité WA{1,p} des mesures source et cible,
fA+ et fA-, n’implique pas que la densité de
transport est WA{1l,p}, de méme pour la
régularité BV, et méme fA+ € CAoo n’implique
pas que ¢ est dans WA{1,p}, pour p grand.
Ensuite, nous étudions la sommabilité LAp de
la densité de transport entre deux mesures fA+ et
fA— concentrées sur le bord. Plus précisément,
nous prouvons que si fA+ et fA— sont dans
LAp(0Q), alors la densité de transport ¢ entre
eux est dans LAp(Q) dés que Q est
uniformément convexe et p < 2; de plus, nous
introduisons un contre-exemple montrant que ce
résultat n’est plus vrai si p > 2. Cela fournit des
résultats de régularité WA{1,p} sur la solution u
du probléme de gradient minimal avec donnée
au bord g dans des domaines uniformément
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convexes (si g € WAM{1,p}(0Q) = u € WA{1,p}
(L))

Dans une deuxiéme partie, nous étudions un
probléme de contrdle optimal motivé par un
modeéle de jeux a champ moyen. D’abord, nous
montrons des résultats de différentiabilité et
semi-concavité sur la fonction valeur associée
au probléme de contrdle (le résultat de semi-
concavité est optimal en ce qui concerne les
hypotheéses sur la régularité en temps). Ensuite,
nous démontrons que la densité des agents p_t,
dans le modele MFG considéré, est dans LAp
deés que la densité initiale p_0 € LAp. En plus,
nous arrivons a prouver I’existence d’un
équilibre pour le probléeme MFG considéré dans
un cas ou la dynamique n’est pas réguliére.

Derniérement, nous considérons le probléme
stationnaire associé au probléme MFG. Nous
montrons que la densité d'équilibre n’est rien
d’autre que la densité de transport entre une
densité source f et sa projection sur le bord en
utilisant une métrique Riemannienne non-
uniforme comme cotit de transport. Cela nous
permet de démontrer que la densité d’équilibre
p est dans LAp dés que la densité source f €
LAp. Par conséquent, nous arrivons a prouver
aussi l’existence d’un équilibre stationnaire
dans un cas ou la dynamique n’est pas réguliere.
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Abstract : A first part of this thesis is dedicated
to the study of the regularity of the transport
density o in the Monge problem between two
measures fA+ and fA— on a domain Q. First, we
study the question of LAp summability of this
transport density between a measure fA+ and its
projection on the boundary (P_0Q)# fA+, which
does not actually follow from the known results
(due to De Pascale, Evans, Pratelli,
Santambrogio) on the transport density
between two LAp densities, as in our case the
target measure is singular. By a symmetrization
trick, if Q is convex or satisfies a uniform
exterior ball condition, we prove the LAp
estimates (if fA+ € LAp, then ¢ € LAp). In
addition, we analyze the case where we pay
additional costs g+ on the boundary, proving
that the transport density o is in LAp as soon as
fA+ € LAp, Q satisfies a uniform exterior ball
condition and, gh\+ are M+ —Lip with M+ < 1
and semi-concave. Then we attack the higher
order regularity (WA{1,p}, CMO0,a}, BV - - -)
of the transport density ¢ between two regular
densities fA+ and fA-. More precisely, we
provide a family of counter-examples to the
higher regularity: we prove that the WA{1,p}
regularity of the source and target measures,
fA+ and fA- | does not imply that the transport
density is in WA{1,p}, the same for the BV
regularity, and even fA+ € CAco does not imply
that o is in WA{1,p}, for large p. Next, we
study the LAp summability of the transport
density between two measures, fA+ and fA-,
concentrated on the boundary. More precisely,
we prove that if fA+ and fA- are in LAp(0Q),
then the transport density o between them is in
LAp(Q) as soon as Q is uniformly convex and p
< 2; moreover, we introduce a counter-example
showing that this result is no longer true if p >
2. This provides WA{1,p} regularity results on
the solution u of the minimal gradient problem
with boundary datum g in uniformly convex
domains (if g € WA{1,p}(0Q) = u € WA{1,p}
Q).

In a second part, we study an optimal control
problem motivated by a model of mean field
games. First, we show differentiability and

semi-concavity results on the value function
associated with the control problem (the semi-
concavity result will be sharp in regards to the
hypotheses on the regularity in time). Then we
show that the density of agents p_t, in the
considered MFG model, is in LAp as soon as
the initial density p_0 € LAp. In addition, we
prove existence of an equilibrium for the
considered MFG problem in a case where the
dynamic is non-regular.

Lastly, we consider the stationary problem
associated with the MFG model. We show that
the equilibrium density is nothing but the
transport density between a source density f
and its projection on the boundary using a non-
uniform Riemannian metric as a transport cost.
This allows us to show that the equilibrium
density p is in LAp as soon as the source
density f € LAp. Therefore, we also prove
existence of a stationary equilibrium in a case
where the dynamic is non-regular.



