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Abstract— A stochastic control representation for solution of
the Schriodinger equation is obtained, utilizing complex-valued
diffusion processes. The Maslov dequantization is employed,
where the domain is complex-valued in the space variable. The
control problem is defined in terms of stationarity rather than
optimality. The notion of stationarity is utilized to relate the
Hamilton-Jacobi form of the dequantized Schrodinger equation
to its stochastic control representation. Convexity of the action
functional is not required, and there is no restriction on the
duration of the problem.

I. INTRODUCTION

Diffusion representations have long been utilized in the
study of Hamilton-Jacobi partial differential equations (HJ
PDEs). The bulk of such results apply to real-valued HJ
PDEs, that is, to H] PDEs where the coefficients and solu-
tions are real-valued. The Schrodinger equation is complex-
valued, although generally defined over a real-valued space
domain, which presents difficulties for the development of
stochastic control representations. There is substantial ex-
isting work on the relation of stochastic processes to the
Schrodinger equation, cf. [11], [15], [24], [25], [28]. The
approach considered here is in the spirit of the Feynman path-
integral interpretation [6], [7], where in particular, one looks
at a certain action-based functional, S, where ¢ = exp{%S }
and A denotes Planck’s constant. One seeks a representation
for S in the form of a value function for a stochastic control
problem where the action functional is the payoff, cf. [2], [3],
[6], [7], [10], [14], [19]. We note that this latter approach is
also sometimes employed in analysis of semiclassical limits,
cf. [11, [3], [10], [14].

An issue that arises in such approaches is that control has
traditionally considered classical optimization (minimization
or maximization) of some payoff. Implicit in that is an
assumption that the payoff is real valued. In [4], [22],
the authors consider a least-action approach to obtaining
fundamental solutions to two-point boundary value problems
(TPBVPs) for conservative dynamical systems. However,
that formulation induced duration limits on the problems
which could be addressed, where those limits were similar to
duration limits present in existing results on the Schrédinger
equation representation in terms of action, cf. [2], [3], [10].
We note that the duration limits are related to a loss of
convexity of the payoff as the time horizon is extended.
The least-action principle is a special case of the more
generally applicable stationary-action principle, where the
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latter is equivalent to the former when the action functional
is convex and coercive. Consequently and more recently, the
notion of “staticization” was introduced for such TPBVPs, in
which case one seeks a stationary point of the action over the
space of control inputs. The extension to stationarity removes
the restriction on problem duration. This yields a dynamic
program which takes the form of an HJ PDE in the case
of continuous-time/continuous-space processes, where these
were studied in the context of deterministic dynamics in [21],
[20], [23].

As staticization seeks points where the derivative of a
functional is zero, as opposed to optimization of the func-
tional, it is easily extended to the case of complex-valued
systems. The extension to stochastic dynamics is easily made
as well. Also, as staticization does not require the imposition
of duration limits on the problems, one can apply this
new tool to the stochastic-control representation problem for
the dequantized Schrodinger equation, and that is the topic
considered herein.

In order to clarify the details in the above, we recall the
Schrodinger initial value problem, given as

0 = iluy(s, ) + L Ay(s,x) — (s, 2)V (z), (s,2) € D,
(D

1/’(071”) = 1/10(1”)7 T e an (2)

where m € (0,00) denotes mass, initial condition 1)y takes
values in C, V' denotes a known potential function, A denotes
the Laplacian with respect to the space (second) variable,
D = (0,t) x R™, and subscript ¢ will denote the derivative
with respect to the time variable (the first argument of 1 here)
regardless of the symbol being used for time in the argument
list. We also let D = (0, ] x R™. We consider what is some-
times referred to as the Maslov dequantization of the solution
of the Schrodinger equation (cf., [18]), which as noted above,
is §: D — C given by (s, z) = exp{£S5(s,z)}. Note that
P = %?bfh, Yy = %@bSQ and Ay = %d“ﬁé;'_ %5#45;‘3
where for y € C*, [y|2 = y"y = >°_, y;. (We remark that
notation | - |2 is not intended to indicate a squared norm; the
range is complex.) We find that (1)—(2) become

0=—S5(s,x) + %AS(S,I) + H(x,S:(s,2)), ()
(s,x) € D,
S(0,z) = ¢(z), xe€R", 4)
where H : R" x C" — C is the Hamiltonian given by
H(z,p) = ~[55pl2 + V(2)]
= stat {v"p+ 3l - V(2)}, (5)



and stat will be defined in the next section. We look for
solutions in the space

S={5:D—~C|S5ecC*(D)nC(D)}, (6)

where C’;Q denotes the space of functions which are con-
tinuously differentiable once in time and twice in space,
and which satisfy a polynomial-growth bound. We will find
it helpful to reverse the time variable, and hence we look
instead, and equivalently, at the HJ PDE problem given by

0= Si(s,2) + 22 AS(s,z) + H(z, Ss(s,2)), (s,2) € D,
(N

S(t,z) = (z), =€R™. (8)

Working mainly with this last form, we will fix ¢ € (0, c0),
and allow s to vary in (0, ].

Recall that in semiclassical limit analysis, one views A as
a small parameter, and examines the limit as & | 0. Applying
this in (7)—(8) yields an HJ PDE problem of the form

0= Si(s,z) + H(x,S;(s,2)),
S(t,z) = ¢(x), x€R"™.

Recalling the above-noted recent work on least-action and
stationary-action formulations of certain TPBVPs [4], [21],
[22], [20], [23], it was found that the associated HJ PDEs
for such problems also take the form (9)—(10). This was the
original motivation for the effort here, where we develop
a stationary-action based representation for the solution of
(7)—(8) (and consequently (1)—(2)). Due to the complex
multiplier on the Laplacian, this representation is in terms
of a stationary-action stochastic control problem with a
complex-valued diffusion coefficient.

The main contribution of this effort is that the use of
stationarity rather than optimization allows for the extension
of the stationary-action stochastic control representation to
arbitrary duration problems (Theorem 6). More specifically,
we demonstrate that solutions of (7)—(8) are given by (48),
where J" and £ are given by (47) and (16), respectively.
Further, as this representation has a similar form to that of
the stationary-action value for the limit system, but where the
latter lacks the input diffusion term, one has the expectation
that this will provide a new tool for the study of semiclassical
limits.

In Section II, we recall the definitions necessary for
stationarity problems. In Section III, the underlying space
domain is extended from a space over the real field to a
space over the complex field. This necessitates several other
minor extensions, which are covered in the subsections. In
particular, some classical existence and uniqueness results for
stochastic differential equations (SDEs) are easily extended
to their complex-valued counterparts. In Section IV, the
main result of the paper, a stationarity-based stochastic-
control value function representation for the dequantized
Schrodinger equation, is obtained. More specifically, a veri-
fication result is obtained demonstrating that if a solution of
the HJ PDE over the “complexified” domain exists, then that
solution has the indicated representation.

(s,z) €D,  (9)
(10)

II. STATIONARITY DEFINITIONS

Recall that classical systems obey the stationary action
principle, where the path taken by the system is that which
is a stationary point of the action functional. For this and
other reasons, as in the definition of the Hamiltonian given
in (5), we find it useful to develop additional notation
and nomenclature. Specifically, we will refer to the search
for stationary points more succinctly as staticization (in
analogy with minimization, and similarly to that, based on
the Latin “statica”). In particular, we make the following
definitions. Suppose (),]-|) is a generic normed vector
space over C with G C ), and suppose F' : G — C.
We say § € argstat{F(y)|y € G} if § € G and either
limsup, ,; ,eg\ (7} |[F'(y) — F(y)|/ly — yl = 0, or there
exists 0 > 0 such that GNBs(y) = {y} (where B;s(g) denotes
the ball of radius 0 around ). If argstat{F(y) |y € G} # 0,
we define the possibly set-valued stat® operator by

stat*F (y) =stat*{F(y) |y € G}
= {F(y)|y € argstat{ F(y) |y € G} }.

If argstat{F(y)|y € G} = 0, stat; g F(y) is undefined.
We will also be interested in a single-valued stat operation.
In particular, if there exists a € C such that stat, g F'(y) =
{a}, then stat,cg F(y) = a; otherwise, statycg F(y) is
undefined. At times, we may abuse notation by writing
g = argstat{F(y) |y € G} in the event that the argstat
is the single point {7}. The following is immediate from the
above definitions.

Lemma 1: Suppose ) is a Hilbert space, with open set
G C Y, and that F' : G — C is Fréchet differentiable at
y € G with Riesz representation F(y) € Y Then, § €
argstat{F'(y) |y € G} if and only if F,(g) = 0.

For further discussion, we refer the reader to [21], [23].

III. EXTENSIONS TO THE COMPLEX DOMAIN

Various details of extensions to the complex domain must
be considered prior to the development of the representation.

A. Extended problem and assumptions

Although (1)—(2), (3)—(@ and (7)—(8) are typically given
as HJ PDE problems over D, as in Doss et al. [1], [2], [3] we
will find it convenient to change the domain to one where the
space components lie over the complex field. We also extend
the domain of the potential to C", i.e., V : C* — C, and
we will abuse notation by employing the same symbol for
the extended-domain functions. Throughout, for k£ € N, and
xz € CF or x € RF, we letix| denote the Euclidean norm.
Let D¢ = (0,t) x C™ and D¢ = (0,t] x C", and define

Sc={S : D¢ — C| S is continuous on D¢, continuously
differentiable in time on D¢, and (1
holomorphic on C™ for all r € (0,¢] },

SP={S € Sc| S satisfies a polynomial growth condition

in space, uniformly on (0, ] }. (12)



The extended-domain form of problem (7)—(8) is

0= S:(s,2) + 30 AS(s, ) + H(x, S, (s, x)), (s,2) € De,
(13)
S(t,z) = ¢(x), x€C" (14)

Throughout, we assume the following.

For each h € (0, 1], there exists a solution, S =

Sh e 8P to (13)-(14). (A.0)
V,¢ : C" — C are holomorphic on C". Further,
there exists Cp < oo and ¢ € N such that (4 1)
Ve ()], |02 ()] < Co(1+|2]7) forall z & C".
For each 1 € (0,1], there exists Cs = C§ <
oo such that [Sy(r,z)] < Cs(1 + [z]) and (A4.2)

1Sz (r,2)| < Cg(1 + |2]2?) for all (r,z) € De.
B. The underlying stochastic dynamics

We let (2, F, P) be a probability triple, where ) denotes
a sample space, F denotes a o-algebra on (2, and P denotes
a probability measure on (€2, F). Let {Fs|s € [0,¢]} denote
a filtration on (€2, F, P), and let B. denote an F.-adapted
Brownian motion taking values in R™. For s € [0, t], let

Us ={u: [s,t] x Q = C"|u is F.-adapted, right-cts,
E[|u,|™ dr < oo ¥m € N}. (15)

We supply Us with the norm
Max,, ey | [Efst|u,«|m dr}l/m, where M > 8q. We
will be interested in diffusion processes given by

grzgy@):x+:/qwdp+,/ ZiBr,

where € C", s € [0,t], u € Uy, and B = B, — B, for

€ [s,t]. We will also be interested in the case where the
control input is generated by a state-feedback. In particular,
we will consider

& =600 2ot [ (8,000 dpr /51 B2,

a7
where presuming for now existence and uniqueness of a
solution of (17), we may define the resulting u* (%) € U,
given by

u:,(s,x) (W) = ’ﬁ(’l‘, g*-,(s,fc) (w)) = (Fl) (7, 5 NER z)( 2)18)

(16)

for all r € [s,t] and w € €. For s € [0, 1], we let

Xs ={&: [s,t] x Q@ — C™|¢& is F.-adapted, right-cts,

E sup |&|™ < oo Vm e N} (19)
r€(s,t]

We supply A&, with the

max,, )1 iz [ESup,.c(s g [6r]™]
It is natural to work with complex-valued state processes
in this problem domain. However, in order to easily apply
many of the existing results regarding existence, uniqueness
and moments, we will find it handy to use a “vectorized”
real-valued representation for the complex-valued state pro-
cesses. We begin from the standard mapping of the complex

norm
m

1€]] %, =

plane into R2, denoted here by Vo : C — R2, with
Voo(r) = (y,2)T, where y = Re(x) and z = Im(z).
This immediately yields the mapping V, : C* — R2"
given by Vo(y +iz) = (y7,27)T, where component-wise,
(y;,2)T = Voo(z;) for all j €]1,n[, where throughout,
for integer a < b, we define |a,b[= {a,a + 1,...b}. Also
in the interests of a reduction of cumbersome notation, we
will henceforth frequently abuse notation by writing (y, 2)
in place of (y7,27)T when the meaning is clear.

Given control process, u € U, we define its vectorized
analog by the isometric isomorphism, V : Us; — U, where
V), = (v, whHT and (v}, w)T = Vo(u,) for all r €

[s,¢] and w € Q, and where

U= {(v,w) : [s,t] x @ = R*"| (v,w) is F.-adapted,
right-cts, ]Eft\vr\m + |w,|™dr < co Ym € N}, (20)

Uy = 7 rerﬁax [Ef v, |™ + |wr\mdr]1/m. 21

[[ul

Again abusing notation, we also define the isometric isomor-
phism, V : Xy, — X7 by [V(§)], = V(n+iQ)]» = (0}, )"
for all r € [s,t] and w € 2, where

XY ={(n,¢): [s,t] x Q — R*™ | (n,() is F.-adapted,
right-cts, E sup [|n,|" + [(-|™] < 00 Vm € N}, (22)
rE[s,t]

. m m 1/m
17, Oy = max [E sup (g™ + [¢:[™]"™. 23)
me|1,M]| rée(s,t]

Under transformation by V, (16) becomes

(£)-()of () v )2 o

We may decompose S € Sc as
(R(Tv Vo(.lf)),T(’ﬁ VO(J:)))T = VOO(S(Tam))7 (25)

where R, T : Dy = (0,t] x R?® — R, and we also
let Dy = (0,t) x R?". For later reference, it will be
helpful to recall some standard relations between derivative
components, which are induced by the Cauchy-Riemann
equations. For all (r,z) = (r,y +iz) € (0,t) x C™ and
all j, k, ¢ €]1,n[, and suppressing the arguments for reasons
of space we have

Re[gzjvzk} = Ryyyk = _szvzk = TZ] Yr Ty] 2, (20)

Im[S‘sz] = 7Rijzk = 7R2jvyk = TZ 2l T Ty,,yw
(27)
Re[ngyxk,w} = Rijllkayf = _Ryj,z;c,u = —R 22k Ye
=Ry = TZJﬂ/kﬂJz =T 2.2
=T, YjiZkoYe Tyg,yk,zw (28)
Im[gzj,xk,m[] = RyJ Yk, 20 — 7Ry_7’,Zk-,ye = szyzkyz[
= _szvykyyé = _sz,yk,zz = _TZj,Zk,yg
= _Tyjyzkxzi = Tuj,yk,yz (29)

One may also easily verify that with R, T given by (25) and
(", 21T =Wo(2),

> B

Vool1a (r, 2)[2) = (z ,(r9:2)

RZ (r,y )>
2R ,(r,y,2)R., (r,y72)



Z?:l 2Ty7 (Ta Y, Z)sz (7”’7 Y, Z)
(30)

— (Z?_l TEL(T, Y, Z) - Ty2] (7’7 Y, Z)) )

Further, given u® € C", s € [0,t] and z € C" with
(", 21" =Vo(@).

n
Vo(argstat [Z Sa; (r, z)uf + 7721|U0|§D
Jj=1

u9eCn

=5 (i) =5 (i)

Using the above, we see that under transformation V, (17)
becomes

77: _ (Y Ti _;Ry(p>77*ﬂ<*))
(c:) - <>+/ m<Rz<p,n;’f<;’3 i

&1V

nxn

Y " -1 Tz(P»ﬁ*aC*)>
= () + [ 2500t a
<Z) /s " <Ty(p’ 77p7Cp) r
I

h 1 nxn A
+ m /2 (Ian> Br :
Throughout, concerning both real and complex stochastic
differential equations, typically given in integral form such as
in (32), solution refers to a strong solution, unless specifically
cited as a weak solution.

Lemma 2: Let s € [0,t), x € C™, u € U, (y,2) = Vo(x)

and (v, w) = V(u). There exists a unique solution, (1, () €
XY, to (24), and a unique solution, (n*,{*) € X?, to (32).

(32)

Lemma 2 is easily obtained from minor extensions of well-
known existing results (specifically, [16, Theorem 11.6.1] ;
and [13, Theorem IV.1.1] or [27, Theorem V.38)]), and in the
interests of space, we do not include the proof. The following
is also straightforward, cf. [26].

Lemma 3: Let s € [0,t), x € C", u € Us, (yT,21)T =
Vo() and (v,w) = V(u). § € X is a solution of (16) if and
only if V(§) € XY is a solution of (24). Similarly, £* € X,

is a solution of (17) if and only if V(£*) € XY is a solution
of (32).

Combining Lemmas 2 and 3, one has:

Lemma 4: Let s € [0,t), z € C™ and u € U,. There exists
a unique solution, ¢ € X, to (16), and a unique solution,
& e X, to (17).
C. A relationship among the solutions

By the Cauchy-Riemann equations and (26)—(27),

1S:12=Y"R2 — R? +2T, T, (33)
j=1
AS - ZTZ!_7‘>Z.7‘ - iRywzj' (34)
j=1
Let
(VEWVo(2)), VIVo(2))" = Voo(V(2)),  (35)

(R (Vo(@)), ¢ Vo(2)))" = Voo(é(@)),  (36)

for all € C". Substituting (33)-(36) into (13), and
separating the real and imaginary parts, we have

0=R; - %ZR?/JM - ﬁZ(Riy - RZ) —VE 6D
j=1 j=1

0="T, - %nyw% - %ZTZUTZJ' -V (38)
j=1 j=1
on D,, and, of course,
R(t,y,z) = ¢"(y,2) V(y,2) € R*", (39)
T(t,y,2) = ¢'(y,2) V(y,2) € R*". (40)

Proposition 5: Let S € Sc and R, T satisfy (25) for all
(r,x) € Dc. If S satisfies (13)~(14), then R, T satisfy (37)-
(40). Alternatively, if R, T € C12?(Dy; R)NC(D2; R) satisfy
(37)—(40), and S € S¢ is given by (25), then S satisfies (13)-
(14).

Proof: The first assertion follows by simple algebraic
substitution, using the Cauchy-Riemann equations and (26)—
(27). Now, suppose R, T € C*2(Dy;R) N C(Dy;R) satisfy
(37)—(40), and let S be given by (25). We will show that
R, T satisfy the Cauchy-Riemann relations, and hence that
S € Sc. After that, one may again use simple algebraic
substitutions to verify the final assertion.

Differentiating (37) with respect to y, and (38) with
respect to zy, yields

+ V.. (42)

Applying the Cauchy-Riemann equations and (26)—(29) in
(41) and (42), with a little work one finds

Ty = Riy, V(s,y,2) € Do, Vk €]1,n][. (43)

Also note that as ¢ is holomorphic,

Ry, (ty,2) = by, (y.2) = 02, (y,2) = Tx, (L, 2) - (44)
for all y, z € R™. By the Fundamental Theorem of Calculus,

t
Tzk (57 Y, Z) = Tzk (t7 Y, Z) - / Tt,zk (O’, Y, Z) dO’,
which by (43),(44),

= Ryk (Sa Y, Z) V(Sa Y, Z) S D27 vk E}l,n[. (45)

Similarly, one obtains

Ty (8,y,2) = =R, (s,y,2) V(s,y,2) € D2, Vk €]1,n].
(46)
By (45),(46), the Cauchy-Riemann conditions are satisfied.



IV. THE VERIFICATION

We will obtain a verification result demonstrating that a
solution of (7)—(8) is the stationary value of the expectation
of the action functional on process paths satisfying (16).

For s € (0,t) and & € (0, 1], we define payoff J"(s,, ") :
R™ x U; — C by

t
Jh(57x,u)£]E{/ ZL|uT|§—V(£T)dr+¢(§t)}, 47)

where ¢ satisfies (16) with input v € U, and initial state
x € R™. The stationary value, S : D — C, is given by

Sh(s,x) = s‘éaut J"(s,x,u) Y (s,x) € D. (48)

We assume throughout Section IV that

argstat, ¢y, J"(s,x,u) is single-valued for all

(s,z) € D. (A.3)
This is the last assumption. We remark that one may want to
weaken this assumption to uniqueness in some prespecified
subset of D, but leave that additional complication to a later
effort. The main result of the section is:

Theorem 6: Let h € (0,1]. Suppose S € SP sat-
isfies (13)—(14), and there exists 65 < 00 such that
|§zww(rv )|, |‘§tww(rv )|, ‘Swacm(ra r)] < Cs(1+ |x|2q) for
all (s,r) € Dc. Then, S(s,x) = Sh(s,z) for all (s,z) €
De.

The proof of Theorem 6 follows a somewhat similar
path as that in the stationary-action dynamic programming
equation results of [21], [23]. However, the stochastic and
complex-valued aspects of the problem at hand introduce
substantial difficulties not present in those results. We begin
with two lemmas. The proofs are technical but relatively
straightforward, and are not included.

Lemma 7: Let s € [0,t), z € C", h € (0,1] and u € Us.
Let £ € X, be given by (16). Suppose S € S~ satisfies (13)—
(14). Let @* = a~(%) £+ = £5(52) be given by (17)-(18).
Then,

5(s,) = E{ / SnE) ST

- %Ag(n 67) dr + ¢(£t)}

and
— t — —_ — —_
S(s,a) = E{ [ =56 - st
R AS(r &) dr + ¢(5§f)}'

Lemma 8: Let h € (0,1], and suppose that S € SE
satisfies (13)-(14). Then, S(s,z) = J"(s, z,u"(**)) for all
(s,x) € De, where a*(*%) is given by (17)-(18) with S in
place of S.

Note that Lemma 7 only implies that the solution of HJ

PDE problem (13)—(14) satisfies a specific complex-valued
version of Itd’s formula. After that, Lemma 8 shows that the

solution of (13)—(14) is the payoff under the control that is
asserted to be the stationary control. It remains to show that
this control does indeed achieve an argstat of the payoff.
That last step is accomplished in the remaining proof of
Theorem 6. Only an outline of the long, rather technical,
proof is included.

Proof: [outline of the proof of Theorem 6.] Fix (s,z) €
De. Let L(z,v) = Z|v|2 — V(z) for all z,v € C". For
compactness of nontation, let £* = (%) and @* = @* (%),
By Lemma 8,

t
Ss.) =B{ [ L& udr + 0(€0)} =I5,

) (49)
It remains to be shown the u* is the argstat over U, of
Jh(s,x,-).

Let u € Us and 0 = u — u* € Us. Let £ € X, be the
trajectory generated by wu, i.e., the solution of (16), and let
A = & — £ € X,, where we note that A, = f: 0, dp for all
(r,w) € [s,t] x Q. By (49),

J'(s,xz,a*) = S(s,z) = E{S(t,&)}

which by Lemma 7 and (14),

~E(oe) +£{ [ L) ar}
vuf L ) dr— Su(r6) — ST(r ),

— Jh AS(r,&,) dr}. (50)

Using (13) and the Cauchy-Riemann equations, (50) yields
’Jh(s,x, ﬂ*’(s’z)) - Jh(s,ac,u)’
<ol [ 1167 - Lierun) + 58 - Sire)
S - ST g

B IAS(rE) — AS(rnE)]| dr}

iIE{/: |a,.(w)\dr}.

It remains to show that

| T (s, 2, @) — TP (s, 2,u)| < C|6]12,,

(G

for an appropriate C <ooona sufficiently small ball.
Using Taylor’s theorem and the assumed bounds on deriva-
tives, one finds

CVL(E)A, + muth, + B(r E)A,
- Sua(r E)TEAL + S (1, €0, + [Sa(r, & Jur
— Su(r ) — S (1, )T, — Sulr,€)3]
2 (AS), (1 ENA] + Ky (14 16,20 + € 20)|A, 2
) S (S,t) x €, (52)

1=, | <

r?
+m|6.]? V(rw



for appropriate K7 = K7(Co, 65, h,m) < oo.
Next, using Lemma 1, one shows
mi; + Sy (r,£°) =
Next, note that
—V('?(f 7) St (1, €°) + Suu (1, )87 + 50 (AS) o (1, €7)

= o[~ V(@) + Sir.2) + Sa(r )

(54)

A (1)
r=£%, v=1(r,£x)
where the partial derivative notation indicates that the deriva-

tive is taken only over explicitly appearing arguments. Re-

calling definitions (18), one has
U(r,z) = =L S, (r, ) = argstat [L(z,v) + Sy (r, )v],

veer

(535
for all (r,x) € Dc. Working with (54), and applying (55),
one finds

= Va(&) + St (1, €) + Saa(r,£7)07 + 515 (A8)a(r,€7)
— 0. (56)

Substituting (53) and (56) into (52), we have
2 (1, E5)) — Saw(r, &)Uy Ay

— Sy (r,£7)0 (1+|§rl2q+|£ PI)IA 2
+mld, | v(Mf) (s,1) x

ENE RS

which implies
t
|Jh(s,x,ﬂ*’(s’””)) — Jh(s7x7u)| = IE/ ’ET’ dr
t
<mlalR, + KB [ (14 16P7+ I PP ar

t
+E/A$m@w
-5, (7 f:)ér dr

Then, working with the assumptions, and using Taylor’s
theorem, the definition of 4} and various Holder inequalities,
one eventually obtains

- gﬂv(rv g:)@:i -

| T" (s, @) — TP (s, 2, u)| < O8],

for ||6, < 1 and appropriate choice of C =

é(t,x,Cg,Cs,as,q) < 00. By definition, this implies that

u* = argstat,c, J"(s,x,u), where uniqueness of the

argstat is guaranteed by Assumption (A.3). ]
It may be worth noting the following, which reflects the

uniqueness implied by the above representation.

Corollary 9: In addition to (A.0)-(A.3), assume the con-
ditions of Theorem 6. There exists a unique solution Se SP
to (13)=(14), where S = S". There also ex1sts a solutlon
S eS8, to (71)—(@8), given by S(r,y) = S"(r, Vi H((y7,0)T))
for all (r,y) € D. Lastly, any other solution in S to (7)—(8)

cannot be extended holomorphically to a solution of (13)—
(14) in SE.

Remark 10: The results concerning S in Corollary 9 also
extend to (1)—(2) and (3)—(4) in the obvious ways.
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