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Viscosity solutions of fully nonlinear functional equations

In this talk, we are concerned with the following problem of a fully nonlinear

retarded parabolic equation

f(tvx;u7ut(7—);atua D:L"u; D%U) = O, (t,l’) I~ Q,
u(t,z) =0, (t,z) €T, (1)
u(t,z) = ¢(t, ), (t,z) € Q.

By the technique of coupled solutions, the notion of viscosity solutions is ex-
tended to (1), which involves many models arising from optimal control the-
ory, economy and finance, biology and etc. The existence and uniqueness are
proved by the fixed point theorem. And the comparison is also proved.
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