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Viscosity solution is a notion of weak solutions for second-order elliptic
and parabolic equations and is one of the most studied fields, especially when considering
(stochastic) optimal control and equations arising from differential games.

The obstacle problem is an important equation in applications that appears in the optimal stopping

problem, and since it cannot be handled as is in numerical calculations, an approximate equation is

often constructed via penalization. The rate of convergence of the solution to the viscosity

solution of the original obstacle problem is investigated.

Sufficient conditions for the existence of global-in-time solutions of a weakly coupled system of

fully nonlinear Fujita equations are also considered. The Fujita equation is one of the most studied
in the field of parabolic equations, and we extend it to a fully nonlinear system.
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