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Preface

In the last decades, functional methods played an increasing role in the qualita-
tive theory of partial differential equations. The spectral methods and theory of Cp-
semigroups of linear operators as well as Leray—Schauder degree theory, fixed point
theorems, and theory of maximal monotone nonlinear operators are now essential
functional tools for the treatment of linear and nonlinear boundary value problems
associated with partial differential equations.

An important step was the extension in the early seventies of the nonlinear dy-
namics of accretive (dissipative) type of the Hille—Yosida theory of Cy-semigroups
of linear continuous operators. The main achievement was that the Cauchy problem
associated with nonlinear m-accretive operators in Banach spaces is well posed and
the corresponding dynamic is expressed by the Peano exponential formula from
finite-dimensional theory. This fundamental result is the corner stone of the whole
existence theory of nonlinear infinite dynamics of dissipative type and its contri-
bution to the development of the modern theory of nonlinear partial differential
equations cannot be underestimated.

Previously, in mid-sixties, some spectacular properties of maximal monotone
operators and their close relationship with convex analysis and m-accretivity were
revealed. In fact, Minty’s discovery that in Hilbert spaces nonlinear maximal mono-
tone operators coincide with m-accretive operators was crucial for the development
of the theory. Although with respect to the middle and end of the seventies, little new
material on this subject has come to light, the field of applications grew up and still
remains in actuality. In the meantime, some excellent monographs were published
where these topics were treated exhaustively and with extensive bibliographical re-
ferences. Here, we confine ourselves to the presentation of basic results of the theory
of nonlinear operators of monotone type and the corresponding dynamics generated
in Banach spaces. These subjects were also treated in the author’s books Nonlinear
Semigroups and Differential Equations in Banach Spaces (Noordhoff, 1976) and
Analysis and Control of Nonlinear Infinite Dimensional Systems (Academic Press,
1993), but the present book is more oriented to applications. We refrain from an
exhaustive treatment or details that would divert us from the principal aim of this
book: the presentation of essential results of the theory and its illustration by sig-

vii



viii Preface

nificant problems of nonlinear partial differential equations. Our aim is to present
functional tools for the study of a large class of nonlinear problems and open to
the reader the way towards applications. This book can serve as a teaching text for
graduate students and it is self-contained. One assumes, however, basic knowledge
of real and functional analysis as well as of differential equations. The literature
on this argument is so vast and accessible in print that I have dispensed with de-
tailed references or bibliographical comments. I have confined myself to a selected
bibliography arranged at the end of each chapter.

The present book is based on a graduate course given by the author at the Univer-
sity of Iasi during the past twenty years as well as on one-semester graduate courses
at the University of Virginia in 2005 and the University of Trento in 2008.

In the preparation of the present book, I have received valuable help from my
colleagues, Ioan Vrabie and Citdlin Lefter (ALL. Cuza University of lagi), Gabriela
Marinoschi (Institute of Mathematical Statistics and Applied Mathematics of the
Romanian Academy) and Luca Lorenzi from University of Parma, who read the
preliminary draft of the book and made numerous comments and suggestions which
have permitted me to improve the presentation and correct the errors. Elena Mocanu
from the Institute of Mathematics in lagi has done a great job in preparing and
processing this text for printing.

Iasi, September 2009 Viorel Barbu



Acronyms

20
0=2x(0,T),
X =9Q % (0,7T),
- llx

the real line (—oo,00)
the N-dimensional Euclidean space

open subset of RY
the boundary of Q2

where 0 < T < o0

the norm of a linear normed space X

the dual of space X

the space of linear continuous operators from X to Y
the gradient of the map f: X — R

the subdifferential of f: X — R

the adjoint of the operator B

the closure of the set C

the interior of C

the convex hull of C

the signum function on X : signx = x/||x||x if x # 0
sign0 = {x; ||x| <1}

the space of real-valued functions on € that are con-
tinuously differentiable up to order k, 0 < k < oo

the subspace of functions in C*(Q) with compact
support in Q2

the space Cy’(R2)

the derivative of order k of u : [a,b] — X

the dual of 2(Q) (i.e., the space of distributions
on )

the space of continuous functions on Q



Lr(Q)
L (Q)
Wm*l’(Q)

WP (Q)
W (Q)

Acronyms

the space of p-summable functions u: 2 — R
endowed with the norm ||ul|, = ([q |u(x)|”dx)l/p,
1< p < oo, |Jullo. = esssup,cqu(x)| for p = oo

the space of p-summable functions u : Q — R™

the Sobolev space {ucL?(Q); D*ucL?(Q),

o <m, 1< p < e}

the closure of C;’(£2) in the norm of W7 ()

the dual of Wy""(Q); (1/p)+ (1/q) =1,
p<o,g>1

the spaces W5?(Q) and Wé‘ 2(Q), respectively

the space of p-summable functions from (a,b) to X
(Banach space) 1 < p <oo, —co<a<b<oo

the space of absolutely continuous functions from
[a,b] to X

the space of functions with bounded variation on
[a,b]

the space of functions with bounded variation on
the space {u € AC([a,b];X); du/dt € LP([a,b];X)}



Chapter 1
Fundamental Functional Analysis

Abstract The aim of this chapter is to provide some standard basic results pertaining
to geometric properties of normed spaces, convex functions, Sobolev spaces, and
variational theory of linear elliptic boundary value problems. Most of these results,
which can be easily found in textbooks or monographs, are given without proof or
with a sketch of proof only.

1.1 Geometry of Banach Spaces

Throughout this section X is a real normed space and X* denotes its dual. The value
of a functional x* € X* atx € X is denoted by either (x*,x) or x*(x), as is convenient.
The norm of X is denoted by || - ||, and the norm of X* is denoted by || - ||. If there
is no danger of confusion we omit the asterisk from the notation || - || and denote
both the norms of X and X* by the symbol || - ||.

We use the symbol lim or — to indicate strong convergence in X and w-lim or
— for weak convergence in X. By w*-lim or — we indicate weak-star convergence
in X*. The space X* endowed with the weak-star topology is denoted by X ;.

Define on X the mapping J : X — 2X:

J@) = {x € X7 () = [P = 7} vxex. (L1

By the Hahn-Banach theorem we know that for every xo € X there is some xj € X*
such that (x5, x0) = ||xo|| and ||x§|| < 1.

Indeed, the linear functional f : Y — R defined by f(x) = al|xo|| for x = axo,
where Y = {oxg; o € R}, has a linear continuous extension x5 € X* on X such
that | (xj,x)| < [|x[| Vx € X. Hence, (x{;,x0) = ||xo|| and ||x5|| < 1 (in fact, ||xj]| = 1).
Clearly, x;|[xo|| € J(x0) and so J(xp) # 0 for every xo € X.

The mapping J : X — X* is called the duality mapping of the space X. In general,
the duality mapping J is multivalued.

V. Barbu, Nonlinear Differential Equations of Monotone Types in Banach Spaces, 1
Springer Monographs in Mathematics, DOI 10.1007/978-1-4419-5542-5 1,
© Springer Science+Business Media, LLC 2010



2 1 Fundamental Functional Analysis

The inverse mapping J ! : X* — X defined by J~!(x*) = {x € X; x* € J(x)} also
satisfies
=1l 5,2 = [l = ()17}

If the space X is reflexive (i.e., X = X**), then clearly J~! is just the duality mapping
of X* and so D(J~!) = X*. As a matter of fact, reflexivity plays an important role
everywhere in the following and it should be recalled that a normed space is reflexive
if and only if its dual X* is reflexive (see, e.g., Yosida [16], p. 113).

It turns out that the properties of the duality mapping are closely related to the
nature of the spaces X and X*, more precisely to the convexity and smoothing pro-
perties of the closed balls in X and X*.

Recall that the space X is called strictly convex if the unity ball B of X is strictly
convex, that is the boundary dB contains no line segments.

The space X is said to be uniformly convex if for each € > 0, 0 < € < 2, there is
8(€) > 0 such thatif ||x|| = 1, |[y|| = 1, and [x—y|| > &, then |x+y|| < 2(1—&(¢)).

Obviously, every uniformly convex space X is strictly convex. Hilbert spaces
as well as the spaces L”(2), 1 < p < oo, are uniformly convex spaces (see, e.g.,
Kothe [13]). Recall also that, by virtue of the Milman theorem (see, e.g., Yosida
[16], p. 127), every uniformly convex Banach space X is reflexive. Conversely, it
turns out that every reflexive Banach space X can be renormed such that X and X*
become strictly convex. More precisely, one has the following important result due
to Asplund [4].

J' () = {xex;

Theorem 1.1. Let X be a reflexive Banach space with the norm || - ||. Then there is
an equivalent norm || - ||o on X such that X is strictly convex in this norm and X* is
strictly convex in the dual norm || - |[;;.

Regarding the properties of the duality mapping associated with strictly or uni-
formly convex Banach spaces, we have the following.

Theorem 1.2. Let X be a Banach space. If the dual space X* is strictly convex,
then the duality mapping J : X — X* is single-valued and demicontinuous (i.e., it is
continuous from X to X}). If the space X* is uniformly convex, then J is uniformly
continuous on every bounded subset of X.

Proof. Clearly, for every x € X, J(x) is a closed convex subset of X*. Because J(x) C
dB, where B is the open ball of radius ||x|| and center 0, we infer that if X* is
strictly convex, then J(x) consists of a single point. Now, let {x,} C X be strongly
convergent to xo and let x;; be any weak-star limit point of {J(x,)}. (Because the
unit ball of the dual space is w*-compact (Yosida [16], p. 137) such an x{ exists.)
We have (x§,x0) = ||x0[|> > [[x}]|> because the closed ball of radius |[xo|| in X* is
weak-star closed. Hence ||xo ||*=|x5||>— (x5, x0). In other words, xj=J(xo), and so

J(xn) = J(x0),
as claimed. (J

To prove the second part of the theorem, let us first establish the following lemma.



1.1 Geometry of Banach Spaces 3

Lemma 1.1. Let X be a uniformly convex Banach space. If x, — x and
limsup,,_., ||x.]| < ||x||, then x, — x as n — eo.

Proof. One can assume of course that x # 0. By hypothesis, (x*,x,) — (x*,x) for
all x € X, and so, by the weak lower semicontinuity of the norm in X,

[l < liminf [lx, || < [l

Hence, lim,_. ||x,|| = ||x||. Now, we set
Xn X
Yn= 71> Y=1"
[l ]

Clearly, y, — y as n — oo. Let us assume that y, /4 y and argue from this to a
contradiction. Indeed, in this case we have a subsequence yy,, ||y, —y|| > €, and
so there is 6 > 0 such that ||y, + || < 2(1 — ). Letting ny — oo and using once
again the fact that the norm y — ||y|| is weakly lower semicontinuous, we infer that
ly]l < 1—6. The contradiction we have arrived at shows that the initial supposition
is false. O

Proof of Theorem 1.2 (continued). Assume now that X* is uniformly convex. We
suppose that there exist subsequences {u,},{v,} in X such that ||u,|], ||v.|| < M,
ltn — va|| — O for n — oo, ||J(up) — J(vn)|| > € > O for all n, and argue from this
to a contradiction. We set x,, = i, ||| =", y» = vu||vp|| . Clearly, we may assume
without loss of generality that ||u,|| > @ > 0 and that ||v,|| > a > 0 for all n. Then,
as easily seen,

1% =ynll = 0 asn— oo

and
(J(xn) +J (), Xn) = ||x,,||2 + ||ynH2 + (X0 = Yns S (¥n)) = 2 — [|xn — ynl|-
Hence | |
EHJ(XH)"‘J(yn)” > I_EHxn_ynH? Vn.

Inasmuch as ||J(x,)|| = ||/ (yn)|| = 1 and the space X* is uniformly convex, this
implies that lim,_..(J(x;) —J(¥,)) = 0. On the other hand, we have

J(un) =T (i) = l[uen ]| (J (6n) = I (vn)) =+ ([[ttn ]| = [[Val ) (),
so that limy, . (J(1t,) —J(vs)) = O strongly in X*. OJ

Now, let us give some examples of duality mappings.

1. X = H is a Hilbert space identified with its own dual. Then J = I, the iden-
tity operator in H. If H is not identified with its dual H*, then the duality map-
ping J : H — H* is the canonical isomorphism A of H onto H*. For instance, if
H=H}(Q)and H* = H '(Q) and Q is a bounded and open subset of R", then
J = A is defined by



4 1 Fundamental Functional Analysis

(Au,v) = /Q Vu-Vvdx, Yu,v € H(} (Q). (1.2)

In other words, J = A is the Laplace operator —A under Dirichlet homo-
geneous boundary conditions in 2 C RY. Here H}(Q) is the Sobolev space
{ue L*(Q);Vuc L*(2); u=0on dN}. (See Section 1.3 below.)

2. X =LP (), where 1 < p < o and Q is a measurable subset of RV, Then, the
duality mapping of X is given by

J(u)(x) = |u(x)|p72u(x)Hu||12‘;&2), ae.x€Q, Vuel?P(Q). (1.3)

Indeed, it is readily seen that if @, is the mapping defined by the right-hand side
of (1.3), we have

2/p 2/q 1 1
&, (u)udx — / rax) = / @ qd) . where — + - =1.
/_Q p(U)udx < Q|u| x> ( Q| ()] 9dx w erep—i—q

Because the duality mapping J of LP() is single-valued (because L? is uni-
formly convex for p > 1) and @, (u) € J(u), we conclude that J = @), as claimed.
If X = L'(Q), then as we show later (Corollary 2.7)

J(u) = {v € L(); v(x) € signu(x) - [[u|1(q), a.e. x € 2} (1.4

3. Let X be the Sobolev space Wol’p(.Q), where 1 < p < oo and € is a bounded and
open subset of RY. (See Section 1.3 below.) Then,

P72 Ju _
( a)ﬁ) 455 (15)

In other words, J : Wol’p(Q) —W14(Q), (1/p)+(1/q) = 1, is defined by

du
8x,~

N9
J(u) :_;8)6,-

P u Y el Wwewl (). (16
E x||“||w(;‘p(m’ veW,"(Q). (1.6)

N du

J(u),v) = / -—

v =X |5

We later show that the duality mapping J of the space X can be equivalently

defined as the subdifferential (Gateaux differential if X* is strictly convex) of the
function x — 1/2|x||°.

1.2 Convex Functions and Subdifferentials

Here we briefly present the basic results pertaining to convex analysis in infinite-
dimensional spaces. For further results and complete treatment of the subject we
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refer the reader to Moreau [14], Rockafellar [15], Brezis [8], Barbu and Precupanu
[6] and Zalinescu [17].

Let X be a real Banach space with dual X*. A proper convex function on X is
a function @ : X — (—oo, +oo] = R that is not identically +o and that satisfies the
inequality

P((1=2)x+4y) < (1-2)p(x) +210(y) (1.7)

forall x,y € X and all A € [0,1].
The function ¢ : X — (—oo, +o0] is said to be lower semicontinuous (1.s.c.) on X if

1i£1§£f¢(u) > o(x), Vx e X,
or, equivalently, every level subset {x € X; ¢(x) < A} is closed.

The function @ : X —] — co, +o00] is said to be weakly lower semicontinuous if it
is lower semicontinuous on the space X endowed with weak topology.

Because every level set of a convex function is convex and every closed convex
set is weakly closed (this is an immediate consequence of Mazur’s theorem, Yosida
[16], p. 109), we may therefore conclude that a proper convex function is lower
semicontinuous if and only if it is weakly lower semicontinuous.

Given a lower semicontinuous convex function ¢ : X — (—oo, +o0] = R, @ 2 oo,
we use the following notations:

D(@) = {x €X; @(x) <o} (the effective domain of @), (1.8)
Epi(@) = {(x,A) € X XR; ¢(x) <A} (the epigraph of ¢). (1.9)

It is readily seen that Epi(¢) is a closed convex subset of X x R, and as a matter
of fact its properties are closely related to those of the function ¢.

Now, let us briefly describe some elementary properties of l.s.c., convex func-
tions.

Proposition 1.1. Let ¢ : X — R be a proper; Ls.c., and convex function. Then @ is
bounded from below by an affine function; that is there are x;; € X* and 8 € R such
that

o(x) > (x5,x)+ B, VxeX. (1.10)

Proof. Let E(¢) = Epi(¢) and let xp € X and r € R be such that ¢(xp) > r. By
the classical separation theorem (see, e.g., Brezis [7]), there is a closed hyperplane
H={(x,A) € X xR; —(x,x) + A = o} that separates E(¢) and (xo,r). This means
that

—(xp,x)+ 1 > a, Vx€eE(p) and — (x3,x0)+r<a.

Hence, for A = ¢(x), we have
*(XS,X)+([)(X) 27()(6,)60)4"', VXGX’

which implies (1.10). O
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Proposition 1.2. Let ¢ : X — R be a proper, convex, and Ls.c. function. Then @ is
continuous on intD(@).

Proof. Letxy € intD(¢p). We prove that ¢ is continuous at xy. Without loss of gene-
rality, we assume that xo = 0 and that ¢(0) = 0. Because the set {x: @(x) > —¢} is
open it suffices to show that {x: @(x) < €} is a neighborhood of the origin. We set
C={xeX; ox)<e}n{xeX; o(—x) < €}. Clearly, C is a closed balanced set
of X (i.e., ax € C for |a| < 1 and x € C). Moreover, C is absorbing; that is, for every
x € X there exists & > 0 such that ox € C (because the function t — ¢(zx) is convex
and finite in a neighborhood of the origin and therefore it is continuous). Because X
is a Banach space, the preceding properties of C imply that it is a neighborhood of
the origin, as claimed. O

The function ¢* : X* — R defined by

¢*(p) = sup{(p,x) — @(x); x € X} (1.11)
is called the conjugate of ¢.

Proposition 1.3. Let ¢ : X — R be Ls.c., convex, and proper. Then @* is Ls.c., con-
vex, and proper on the space X*.

Proof. As supremum of a set of affine functions, @* is convex and 1.s.c. Moreover,
by Proposition 1.2 we see that ¢* # co. [J

Proposition 1.4. Let ¢ : X — (—oo,+o0] be a weakly lower semicontinuous function
such that every level set {x € X; @(x) < A} is weakly compact. Then @ attains its
infimum on X. In particular, if X is reflexive and @ is an L.s.c. proper convex function
on X such that

m (x) = e, (1.12)

[l —ee

then there exists xo € X such that @(xp) = inf{@(x); x € X }.

Proof. Letd =inf{@(x); x € X} and let {x,} C X suchthatd < @(x,) <d+(1/n).
Then {x,} is weakly compact in X and, therefore, there is {x,, } C {x,} such that
Xy, — x as ny — oo. Because ¢ is weakly semicontinuous, this implies that ¢(x) <d.
Hence ¢(x) =d, as desired. If X is reflexive, then formula (1.12) implies that {x € X
©(x) < A} are weakly compact. As seen earlier, every convex and l.s.c. function is
weakly lower semicontinuous, therefore we can apply the first part. [

Given a function f from a Banach space X to R, the mapping f' : X x X — R

defined by
: +Ay)—f(x)
(xyy) = lim LEFAN =) €x 1.13
f(xy) lim 1 , XYEX, (1.13)

(if it exists) is called the directional derivative of f at x in direction y.

The function f : X — R is said to be Gdteaux differentiable at x € X if there exists
Vf(x) € X* (the Gateaux differential) such that
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flxy)=(Vf(x),y), VreX. (1.14)

If the convergence in (1.13) is uniform in y on bounded subsets, then f is said to be
Fréchet differentiable and V f is called the Fréchet differential (derivative) of f.

Given an l.s.c., convex, proper function ¢ : X — R, the mapping d¢ : X — X*
defined by

dp(x) ={x" € X"; o(x) < o(y) + (x",x—y), Vye X} (1.15)

is called the subdifferential of ¢.

In general, d¢ is a multivalued operator from X to X* not everywhere defined
and can be seen as a subset of X x X*.

An element x* € d@(x) (if any) is called a subgradient of ¢ in x. We denote as
usual by D(d @) the set of all x € X for which d¢(x) # 0.

Let us pause briefly to give some simple examples.

1. @(x) =1/2||x|*>. Then, d¢@ = J (the duality mapping of the space X). Indeed, if
x* € J(x), then

* * 1
(¢ ox—y) =[xl = ("3) =2 S (WP = )%, ¥xex.

Hence x* € d(x). Now, let x* € d@(x); that is,

1 2 2 *

FUHE=IVIF) < 0" =yox). - Wy eX. (1.16)
We take y = Ax, 0 < A < 1, in (1.16), getting

* 1 2
(x) 2 5 X (1+2).

Hence, (x*,x) > ||x||*>. If y = Ax, where A > 1, we get that (x*,x) < ||x||>. Hence,

(x*,x) = ||x[|* and ||x*|| > ||x||. On the other hand, taking y = x + Au in (1.16),
where A > 0 and u is arbitrary in X, we get

1

A u) < 5 (bet Al = 1),

|

which yields
(%, 0) < {J]| [Juel]-

Hence, ||x*|| < ||x||. We have therefore proven that (x*,x) = ||x[|> = ||x*||*> as
claimed.

2. Let K be a closed convex subset of X. The function Ix : X — R defined by

(1.17)

0, ifxeKk,
Ix(x) =

+oo,  ifx¢K,
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is called the indicator function of K, and its dual function H,
Hk(p) =sup{(p,u); uc K},  VpeX",

is called the support function of K. It is readily seen that D(dIx) = K, dIx(x) =0
for x € intK (if nonempty) and that

Alg(x) =Ng(x)={x" € X*; (x",x—u) >0, Vu e K}, Vxe K. (1.18)

For every x € dK (the boundary of K), Nk (x) is the normal cone at K in x.

3. Let ¢ be convex and Géiteaux differentiable at x. Then d@(x) = V¢(x). Indeed,
because ¢ is convex, we have

Plx+A(y—x)) < (1-2)o(x)+20(y)
for all x,y € X and 0 < A < 1. Hence,

<p(x+“y;x)) —2) < o)~ p(),

and letting A tend to zero, we see that V@ (x) € d@(x). Now, let w be an arbitrary
element of d¢@(x). We have

e(x)—o(y) < (mx—y),  VyeX.
Equivalently,

w >(wy), VA0, yex,

and this implies that (V¢ (x) —w,y) > 0 for all y € X. Hence, w = Vo (x).

By the definition of d ¢ it is easily seen that ¢(x) = inf{@(«); u € X} iff 0 € dp(x).
There is a close relationship between d¢ and d¢@*. More precisely, we have the
following.

Proposition 1.5. Let X be a reflexive Banach space and let ¢ : X — R be an l.s.c.,
convex, proper function. Then the following conditions are equivalent.

i) x*edo(x),
(i) ox)+ " (x") = (x",x),
(i) xe€de*(x*).

In particular, d@* = (d¢p)~!

and (¢*)" = ¢.
Proof. By definition of ¢*, we see that
QD*(X*)Z(X*,X)—(P()C), Vx e X,

with equality if and only if 0 € d,(—(x*,x) + ¢ (x)). Hence, (i) and (ii) are equivalent.
Now, if (ii) holds, then x* is a minimum point for the function ¢*(p) — (x, p) and so
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x € do*(x*). Hence, (ii) = (iii). Because conditions (i) and (ii) are equivalent for
©*, we may equivalently express (iii) as @* (x*) 4+ (¢*)*(x) = (x*,x). Thus, to prove
(i) it suffices to show that (¢*)* = ¢. It is readily seen that (¢*)* = @™ < @. We
suppose now that there exists xo € X such that ¢**(xp) < ¢(xp), and we argue from
this to a contradiction. We have, therefore, (xg, @**(xp)) ¢ Epi(¢) and so, by the
separation theorem, it follows that there are x; € X* and & € R such that (x,x0) +
@™ (xo) > sup{(x5,x) + ad; (x,A) € Epi(¢@)}. After some calculation, it follows
that o < 0. Then, dividing this inequality by —c, we get that

— (%3 ) — 97 (x0) > sup{ (x3,— =) ~4: (x.2) € Epi(p) |

e ) wreom)e (),

which clearly contradicts the definition of ¢**. [J

We mention without proof the following density result. (See, e.g., [2].)

Proposition 1.6. Let ¢ : X — R be an Ls.c., convex, and proper function. Then
D(d ) is a dense subset of D(@).

Proposition 1.7. Let ¢ be an Ls.c., proper, convex function on X. Then intD(¢@) C
D(d9).

Proof. Let xo € intD(¢@) and let V = B(xp,r) = {x; ||x —x0|| < r} be such that
V C D(¢). We know by Proposition 1.2 that ¢ is continuous on V and this implies
that the set C = {(x,A) € V x R; @(x) < A} is an open convex set of X x R. Thus,
there is a closed hyperplane, H = {(x,4) € X xR; (x{;,x) + A = a}, that separates
(x0, @(x0)) from C. Hence, (xf,x0) + ¢ (x0) < & and

(x5,X)+A > a, V(x,A) € C.
This yields
@(x0) —@(x) < —(xg,x0—x),  VxeW.

But, for every u € X, there exists 0 < A < | such that x = Axp+ (1 —A)u € V.
Substituting this x in the preceding inequality and using the convexity of @, we
obtain that

o(x0) < @(u) + (xg5,x0 —u), VueX.

Hence, xo € D(d @) and x; € d@(xp). O
There is a close connection between the range of subdifferential d¢ of a lower

semicontinuous convex function ¢ : X — R and its behavior for ||x|| — c. Namely,
one has

Proposition 1.8. The following two conditions are equivalent.

G) R(IQ) =X*, and d¢* = (@)~ is bounded on bounded subsets,
(i) limyy e @(x)/[x]| = +oo.
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Proof. (jj) = (j). If (jj) holds, then by Proposition 1.4 it follows that for each f € X*
the equation f € d@(x) or, equivalently, 0 € d(¢(x) — f(x)), has at least one solution
x € D(d@). Moreover, if { f} remains in a bounded subset of X*, the same is true of
(99)7'f.

() = (jj). By Proposition 1.5 we have

o(x) > (x",x) — @ (x), VxteX* VxeX.
This yields, for x* = pJ(x)||x| 7",
o(0) = pllall = @" (I ()lIx| ™), Vp >0, VxeX.

Because @* and d ¢* are bounded on bounded subsets, the latter implies (jj). O

1.3 Sobolev Spaces and Linear Elliptic Boundary Value
Problems

Throughout this section, until further notice, we assume that 2 is an open subset of
RY. To begin with, let us briefly recall the notion of distribution. Let f = f(x) be a
complex-valued function defined on Q. By the support of f, abbreviated supp f, we
mean the closure of the set {x € Q; f(x) # 0} or, equivalently, the smallest closed
set of Q outside of which f vanishes identically. We denote by C¥(Q), 0 < k < oo,
the set of all complex-valued functions defined in £ that have continuous partial
derivatives of order up to and including k (of any order < oo if k = o). Let C5(£2)
denote the set of all functions ¢ € C¥(Q) with compact support in Q.

It is readily seen that Ci’(£2) is a linear space. We may introduce in Ci’(2) a
convergence as follows. We say that the sequence {¢} C C(£2) is convergent to
¢, denoted @ = ¢, if

(a)  There is a compact K C £2 such that supp@; C K forallk=1,....
(b)  limg_e D*@r = D*@ uniformly on K for all o = (ety,..., Q).

Here D% = D¢ ---D, Dy, = d/dx;, i = 1,...,n. Equipped in this way, the space
Ci(£2) is denoted by Z(£2). As a matter of fact, Z(£2) can be redefined as a locally
convex, linear topological space with a suitable chosen family of seminorms.

Definition 1.1. A linear continuous functional u on 2(Q) is called a distribution
on Q.

In other words, a distribution is a linear functional u on Cy’(£2) having the pro-
perty that limy_... u( @) = 0 for every sequence { ¢} C C7 (L) such that ¢ = 0.

The set of all distributions on £2 is a linear space, denoted by 2'(Q).

The distribution is a natural extension of the notion of locally summable function
on Q forif f € L} (), then the linear functional us on CJ(£2) defined by

loc
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ur(9) = [ fWeldr, Vo eC(@)

is a distribution on £2; that is, uy € 174 (). Moreover, the map f — uy is injective
from L., (Q) to 7'(Q).

Given u € 9'(Q), by definition, the derivative of order @ = (o, ..., o), D%u,
of u, is the distribution

(D%u)(9) = (—1)lu(D%g), Vo e 2(Q), where || =04+ -+ .

Let 2 be an open subset of R and let m be a positive integer. Denote by H™ (L)
the set of all real valued functions u € L?(Q) such that distributional derivatives
D%u of u of order || < m all belong to L2(£2). In other words,

H™(Q) ={ucL*(Q); D*uc*(Q), |a| <m}. (1.19)

This is the Sobolev space of order m on Q. It is easily seen that H" () is a linear
space by (u; +up)(x) = uj(x) + up(x), (Au)(x) = Au(x), VA € R, ae., x € Q,
under the convention that two L?(Q) functions u;,u, represent the same element
of H™(Q) if u;(x) = uz(x), a.e., x € Q. In other words, we do not distinguish two
functions in H™ () that coincide almost everywhere. In this context we say that
u € H"(Q) is continuous, differentiable, or absolutely continuous if there exists a
function # € H™ () which has these properties and coincides almost everywhere
with u on Q.

We present below a few basic properties of Sobolev spaces and refer to the books
of Brezis [7], Adams [1] and Barbu [5] for proofs.

Proposition 1.9. H"(Q) is a Hilbert space with the scalar product

vy, =Y /QD“u(x)Dav(x)dx, Yu,v € H"(R2). (1.20)

o[ <m

If Q = (a,b), — < a < b < o, then H' () reduces to the subspace of absolutely
continuous functions on the interval [a, b] with derivative in L?(a,b).

Proposition 1.10. H'(a,b) coincides with the space of absolutely continuous func-
tions u : [a,b] — R having the property that u' € L*(a,b). Moreover, for each func-
tion u € H'(a,b) the derivative D'u in the sense of distributions coincides with the
ordinary derivative u' that exists almost everywhere.

More generally, for an integer m > 1 and 1 < p < oo, one defines the Sobolev space
WhP(Q)={uell(Q), D*uc L’ (Q), |a|] <m} (1.21)

with the norm

1/p
[ t]lmp = ( Y /Q|D0<u(x)|”dx> : (1.22)

ja[<m
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For 0 < m < 1, the space W™P? () is defined by (see Adams [1], p. 214)

WP (Q) = {u €L (); m €Lr(Qx Q)}

with the natural norm. Form > 1,m = s+a, s = [m], 0 < a < 1, define
WP (Q) ={ue W (Q); D*u e W (Q); |a| < s}.

It turns out that, if u € WP (a,b), then there is an absolutely continuous function
i with @ € LP(a,b) such that i(x) = u(x) and @' (x) = (D'u)(x), a.e., x € (a,b).
Conversely, any absolutely continuous function u with «' in L?(a,b) belongs to
WP (a,b) and ' coincides, a.e. on (a,b), with the distributional derivative D'u
of u.

Proposition 1.10 and its counterpart in wlp (£2) show that, in one dimension, the
Sobolev spaces are just the classical spaces of absolutely continuous functions with
derivatives in LP(£2).

It turns out, via regularization, that C’ (R ) is dense in H' (R).

We recall that an open subset  of RV and its boundary 9 are said to be of class
C! if for each x € dQ there are a neighborhood U of x and a one-to-one mapping ¢
of 0= {x= (¥,xy) €RY; |¥|| < 1, |xy| < 1} onto U such that

peC(Q), ¢ 'eCU)., o¢0)=UNQ,  @(Q)=UNoQ,

where QO = {(x',xy) € Q; xy >0}, Qo = {(x,0); ||¥'|| < 1}.
We are now ready to formulate the extension theorem for the elements of the
space H'(£), a result upon which most of the properties of this space are built.

Theorem 1.3. Let Q be an open subset of RN that is of class C'. Assume
that either dQ is compact or Q = Rﬁ. Then, there is a linear operator
P:H'(Q) — H'(RY) and a positive constant C independent of u, such that

(Pu)(x) =u(x), aex€eQ, Vu e H'(Q), (1.23)
[Pull 2wy < Cllull2(0) Vu e H'(Q), (1.24)
[1Pul| 1 vy < Cllullgi () Yuec H'(Q). (1.25)

Theorem 1.3 follows from the next extension result.
Letu € H'(Q+) and let u* : Q — R be the extension of u to Q

oy u(x',xn) ifxy >0
u' (X xy) = , .
ulx',—xy) ifxy <O0.

Then u* € H'(Q) and ||“*||L2(Q) < 2Hu||L2(Q+)a ”u*HHl(Q) < 2||“||H1(Q+)' The ge-
neral result follows by a specific argument involving partition of unity (see, e.g.,
Brezis [7] or Barbu [5]).
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Now, we mention without proof an important property of the space H'(Q)
known as the Sobolev embedding theorem.

Theorem 1.4. Let Q be an open subset of RN of class C' with compact boundary
00, or Q = RIX, or Q =RN. Then, if N > 2,

1
N

HY(Q)C L (Q) for % = (1.26)

| —

IfN =2, then H' () C LP(Q) for all p € [2,0[.

The inclusion relation (1.26) should be considered of course in the algebraic and
topological sense; that is,

[ull o () < Cllullgi(q) (1.27)

for some positive constant C independent of u.
Theorem 1.4 has a natural extension to the Sobolev space W™?(Q) for any
m > 0. More precisely, we have (see Adams [1], p. 217)

Theorem 1.5. Under the assumptions of Theorem 1.4, we have

« N 1
WP (Q) C L (Q fl1<p<—, —=
@cu@ ii<p<l.

WmP(Q) C L1(£2) forall > p if p=

m
Na

)

SN

WmP(Q) C L=(RQ) if p> %

Remark 1.1. If Q is a bounded and open subset of R of class C!, then the following
norm on W17 (Q),

ull1,p = [Vulpr (@) + ulaa),
where | <g<p'if 1<p<N,1<g<owifp=Nand1 <g<ewifp>N,

1 1 1

P p N
is equivalent with the norm (1.22) for m = 1 (see, e.g., Brezis [7], p. 170).
We note also the following compactness embedding result.

Theorem 1.6. Let Q be an open and bounded subset of RN that is of class C'. Then,
the injection of the space H'(Q) into L*(Q) is compact.

The “trace” to 9Q of a Function u € H'(Q)

If Q is an open C! subset of RV with the boundary 9, then each u € C(Q) is
well defined on Q. We call the restriction of u to dQ the trace of u to dQ and it
is denoted by yy(u). If u € L*>(Q), then yy(u) is no longer well defined. We have,
however, the following.
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Lemma 1.2. Let Q be an open subset of class C' with compact boundary dQ or
Q= Rﬁ. Then, there is C > 0 such that

10 l200) < Cllullg gy, VueCyRY). (1.28)

Taking into account that for domains Q of class C! the space {u|q; u € C5(RV)}
is dense in H! (Q) (see, e.g., Adams [1], p. 54, or Brezis [7], p. 162), a natural way
to define the trace of a function u € H'(Q) is the following.

Definition 1.2. Let Q be of class C' with compact boundary or Q = RY. Let
u€ H'(Q). Then y(u) = limj_eo Y (1) in L2(9Q), where {u;} C C7(R") is such
that u; — uin H'(Q).

It turns out that the definition is consistent; that is, % (u) is independent of {u;}.
Indeed, if {u;} and {i;} are two sequences in C3(R") convergent to u in H'(2),
then, by (1.28),

110(uj — ;)| 20y < Clluj—@jllg1o) — 0 as j— e

Moreover, it follows by Lemma 1.2 that the map } : H'(Q) — L?(9Q) is conti-
nuous. As a matter of fact, it turns out that the trace operator u — Jp(u) is conti-
nuous from H'(Q) to H'/2(Q) and so it is completely continuous from H' () to
L*(0Q).

In general (see Adams [1], p. 114), we have W™ (Q) C L1(d) if mp < N and

< WW=Dp
~ (N—mp)

P<q

Definition 1.3. Let Q be any open subset of RY. The space Hé (Q) is the closure
(the completion) of C}(£2) in the norm of H'(Q).

It follows that H{ (22) is a closed subspace of H'(£2) and in general it is a proper
subspace of H'(€). It is clear that H} (£2) is a Hilbert space with the scalar product

N du v
(u,v), —;/ﬂa—xl a—)qu—i—/guvdx

with the corresponding norm

1/2
il = ( 9+ 2oyax)
Roughly speaking, H] (€2) is the subspace of functions u € H'() that are zero

on 0. More precisely, we have the following.

Proposition 1.11. Let Q be an open set of class C' and let u € H'(Q). Then, the
following conditions are equivalent.
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(i) ueH}(Q).
(i) () =0

Proposition 1.12 below is called the Poincaré inequality.

Proposition 1.12. Let Q be an open and bounded subset of RN. Then there is C > 0
independent of u such that

lullr2@) < ClIVul 20 Vu € Hy ().

In particular, Proposition 1.12 shows that if €2 is bounded, then the scalar product

(u,v)) = /Q Vu(x) - Vo(x)dx

and the corresponding norm

= [ o)

define an equivalent Hilbertian structure on Hj (22).
We denote by H~'() the dual space of H}(R); that is, the space of all linear
continuous functionals on H{ (22). Equivalently,

H Q) ={uec 7'(Q); [u(@)| <Culollm@q), VoECT(Q)})
The space H~!(Q) is endowed with the dual norm
Jull 1 = sup{lu(@)l: @l <1}, Vue H(Q).
By Riesz’s theorem, we know that H~!(Q) is isometric to H} (€2). Note also that
HY(Q)CcL*(Q)cH '(Q)

in the algebraic and topological sense. In other words, the injections of L() into
H~1(Q) and of H}(Q) into L?(£2) are continuous. Note also that the above injec-
tions are dense.

There is an equivalent definition of H~!(£) given in Theorem 1.7 below.

Theorem 1.7. The space H™'(Q) coincides with the set of all distributions
u € 9'(Q) of the form

u-ﬁH—Z g){l in 2'(Q), where f; € L*>(Q),i=1,...,N.

The space WO1 ?(Q), p > 1, is similarly defined as the closure of C}(£2) into
WP (Q) norm. The dual of WOl P(Q) is the space
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w(Q), 1

1 1
—4 - =
P 9
defined as in Theorem 1.7 with fy, fi,..., fv € L.

Variational Theory of Elliptic Boundary Value Problems

We begin by recalling an abstract existence result, the Lax—Milgram lemma, which is
the foundation upon which all the results of this section are built. Before presenting
it, we need to clarify certain concepts.

Let V be a real Hilbert space and let V* be the topological dual space of V. For
each v € V* and v € V we denote by (v*,v) the value v*(v) of functional v* at v.
The functional a : V x V — R is said to be bilinear if for each u € V, v — a(u,v) is
linear and for each v € V, u — a(u,v) is linear on V. The functional « is said to be
continuous if there exists M > 0 such that

a(u)| < Mllully [vllv,  Vuvev.
The functional a is said to be coercive if

a(u,u) > ol|ull?, Yuev,
for some w > 0, and symmetric if

a(u,v) =a(v,u), Yu,v € V.

Lemma 1.3 (Lax-Milgram). Let a : V XV — R be a bilinear, continuous, and
coercive functional. Then, for each f € V*, there is a unique u* € V such that

a(u*,v) = (f,v), YveV. (1.29)

Moreover, the map f — u* is Lipschitzian from V* to V with Lipschitz constant
< o~ If a is symmetric, then u* minimizes the function u — (1/2)a(u,u) — (f,u)
on'V; that is,

%a(u*,u*) —(f,u") = min{;a(u,u) —(fiu); ue V} . (1.30)

If a is symmetric, then the Lax—Milgram lemma is a simple consequence of
Riesz’s representation theorem. Indeed, in this case (u,v) — a(u,v) is an equiva-
lent scalar product on V and so, by the Riesz theorem, the functional v — (f,v) can
be represented as (1.29) for some u* € V. In the general case we proceed as follows.
For each u € V, the functional v — a(u,v) is linear and continuous on V and we
denote it by Au € V*. Then, the equation

a(u,v) = (f,v), YwevV
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can be rewritten as Au = f. Then, the conclusion follows because R(A) is simulta-
neously closed and dense in V*.

Weak Solutions to the Dirichlet Problem

Consider the Dirichlet problem

(1.31)

—Au+c(x)u=f inQ,
u=0 on 0%,

where Q is an open set of RV, ¢ € L*(Q), and f € H~!(Q) is given.

Definition 1.4. The function u is said to be a weak or variational solution to the
Dirichlet problem (1.31) if u € H} () and

/Q Vu(x) - Vo(x)dr+ /Q c(u(x)p(x)dx = (£, ) (1.32)

for all ¢ € H}(Q) (equivalently, for all ¢ € C3(Q)).

In (1.32), Vu is taken in the sense of distributions and (f, ¢) is the value of the
functional f € H~1(Q) into ¢ € H}(Q). If f € L*(Q) C H~!(Q), then

(1.0)= [ Fx)o)dx.
By the Lax—Milgram lemma, applied to the functional
a(u,v) = / (Vu(x) - Vv(x) + cuv)dx, u,v €V =H}Q),
Q

we obtain the following.

Theorem 1.8. Let Q be a bounded open set of RN and let ¢ € L*(Q) be such that
c(x) >0, a.e. x € Q. Then, for each f € H~'(Q) the Dirichlet problem (1.31) has a
unique weak solution u* € H} (). Moreover, u* minimizes on H} (Q) the functional

> [ (Vul + el ()dx— (£, (1.33)
Ja
and the map f — u* is Lipschitzian from H () to H} (Q).

Weak Solutions to the Neumann Problem

Consider the boundary value problem
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—Au+cu=f inQ,

1.34
%:g ondQ, (139

where ¢ € L”(Q), c(x) > p >0, and f € L*(Q), g € [*(0Q).

Definition 1.5. The function u € H'(Q) is said to be a weak solution to the Neu-
mann problem (1.34) if

/Vu~Vvdx+/ cuvdx:/fvdx+/ gvdo, WweH (Q). (1.35
Q Q Q 2Q

Because for each v € H'(Q) the trace % (v) is in L?(9Q), the integral [, gvdo
is well defined and so (1.35) makes sense.

Theorem 1.9. Let Q be an open subset of RN. Then, for each f € L*(Q) and
g € L*(9Q), problem (1.34) has a unique weak solution u € H'(Q) that minimizes
the functional

u— = /|Vu (xX)|? 4 c(x)u?(x))dx — /f f/a!)gudcr on H'(Q).

Proof. One applies the Lax-Milgram lemma on the space V = H'(Q) to the
functional a(u,v) = [o(Vu-Vv+ cuv)dx, Yu,v € H'(Q), and (f,v) = [, fvdx
+ [508vdo. 0

Regularity of the Weak Solutions

We briefly recall here the regularity of the weak solutions to the Dirichlet problem

“Au=f inQ, 136
u=0 on dQ. '

By Theorem 1.8 we know that if € is a bounded and open subset of RY and
f € L*(Q), then problem (1.36) has a unique solution u € H} (). It turns out that
if dQ is smooth enough, then this solution is actually in H*(Q) N H} (). More
precisely, we have the following theorem.

Theorem 1.10. Let Q be a bounded and open subset of RN of class C*. Let
f€L*Q) and let u € H}(Q) be the weak solution to (1.36). Then, u € H*(Q)
and

lullz2@) < ClIf 2@ (1.37)

where C is independent of f.

To prove the theorem, one first shows that u € H*(Q') for each open subset
Q' C Q compactly embedded in Q (interior regularity). The most delicate part
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(boundary regularity) follows by the method of tangential quotients due to L. Niren-
berg. In short, the idea is to reduce problem (1.36) to an elliptic Dirichlet problem on
RY and to estimate separately the tangential quotients (Vu);, h = (hi,...,hy_1,0)
and the normal quotient (Vu);,, & = (0, ...,0,hy) in order to show that v € H*(RY).
For details we refer to Brezis’ book [7]. (See also [5].)

In particular, Theorem 1.10 implies that if A : H} (Q) — H~'(Q) is the elliptic
operator A = —A in 2'(Q); that is,

(Au,(p):/ Vu-Vodr, VoeHL(Q),
Q0

then
{uc HY(Q); Auc [X(Q)} C H*(Q)

and
lullp2) < ClAullzq),  Yue Hy(2)NH*(Q).

Theorem 1.10 remains true if € is an open, convex, and bounded subset of RV,
For the proof which uses some specific geometrical properties of Q2 we refer the
reader to Grisvard [10]. More generally, we have the following.

Theorem 1.11. If Q is of class C"? and f € H™ (), then the weak solution u to
problem (1.36) belongs to H"2(Q) and

[ullmsz SCfllm, — Vf € H"(Q).

Ifm > N/2, then u € C*(Q). In particular, if Q is of class C* and f € C*(Q), then

ueC>(Q).
We conclude this section with a regularity result for the weak solution u € H'(Q)

to Neumann’s problem

u—Au=f 1in€Q,

0 (1.38)
2y on dQ.

av
Theorem 1.12. Under the assumptions of Theorem 1.10 the weak solution
u € H'(Q) to problem (1.38) belongs to H*(Q) and

lullzio) < Cllfllia)ys — VfELX(RQ). (1.39)

Theorem 1.10 remains true in LP(L) for p > 1. Namely, we have (Agmon,
Douglis and Nirenberg [2])

Theorem 1.13. Let Q be a bounded open subset of RN with smooth boundary dQ
and let 1 < p < oo. Then, for each f € LP(Q), the boundary value problem

—Au=f in Q, u=0 on QR

has a unique weak solution u € WJ”’(.Q) NW2P(Q). Moreover, one has
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lullw2e@) < Clfllr @),

where C is independent of f.

The Space BV (Q2)

Let Q be an open subset of R with smooth boundary 9.
A function f € L'(£) is said to be of bounded variation on  if its gradient D f
in the sense of distributions is an RY-valued measure on Q; that is,

1Df] = sup{ [ rdivwas v e G@RY), [y < 1} < oo,
or, equivalently,
Il = [, Ipreoa,

where |Df]| is the total variation of measure Df.
The space of all functions of bounded variation on €2 is denoted by BV (). It is
a Banach space with the norm

1 fllBvi@) = [fli@) + [IDfIl-

Let f € BV(Q). Then there is a Radon measure iy on Q and a {;-measurable
function oy : Q — RY such that |6 (x)| = 1, iy, a.e., and

/fdivwdgz—/ w-opduy, Yy eCh(Q:RY). (1.40)
Q Q

For each f € BV (Q) there is the trace ¥(f) on dQ (assumed sufficiently smooth)
defined by

[ raivwag = [ wopdus+ [ v(fyy-van,
Q Q 0Q
Yy € C(Q;RV),

(1.41)

where v is the outward normal and dHV~! is the Hausdorff measure on 9.
We have that |y(f)|y € L' (0Q;dHN ).

We denote by BV?(Q) the space of all BV () functions with vanishing trace
on dQ. By the Poincaré inequality it follows that, on BV?(Q), ||Df|| is a norm
equivalent with [| f{|gy0 ).

Theorem 1.14. Let 1 < p < N/(N —1) and  be a bounded open subset. Then,
we have BV (Q) C LP(Q) with continuous and compact embedding. Moreover, the
function u — ||Dul| is lower semicontinuous in LP (Q).

We refer the reader to Ambrosio, Fusco and Pallara [3] for proofs and other basic
results on functions with bounded variations.
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Weak compactness in L' (Q)

Let © be a measurable subset of RY. Contrary to what happens in L”() spaces
with 1 < p < oo that are reflexive, a bounded subset .2 of L!(£) is not necessarily
weakly compact. This happens, however, under some additional conditions on .Z .

Theorem 1.15. (Dunford—Pettis) Let .4 be a bounded subset of L' () having the
property that the family of integrals { [ u(x)dx; E C Q measurable, u € .4} is uni-
formly absolutely continuous; that is, for every € > 0 there is §(€) > 0 independent
of u, such that [ |u(x)|dx < € for m(E) < 8(€) (m is the Lebesgue measure). Then
the set .M is weakly sequentially compact in L' (Q).

For the proof, we refer the reader to Edwards [9], p. 270.
Theorem 1.15 remains true, of course, in (L' (2))™", m € N.

1.4 Infinite-Dimensional Sobolev Spaces

Let X be a real (or complex) Banach space and let [a, b] be a fixed interval on the
real axis. A function x : [a,b] — X is said to be finitely valued if it is constant on
each of a finite number of disjoint measurable sets Ay C [a,b] and equal to zero on
[a,b] \ UrAg. The function x is said to be strongly measurable on [a,b] if there is
a sequence {x,} of finite-valued functions that converges strongly in X and almost
everywhere on [a,b] to x. The function x is said to be Bochner integrable if there
exists a sequence {x,} of finitely valued functions on [a,b] to X that converges
almost everywhere to x such that

b
lim [ ||x,(z) —x(2)||dt = 0.
a

n—oo

A necessary and sufficient condition guaranteeing that x : [a,b] — X is Bochner
integrable is that x is strongly measurable and that | ab |lx(#)||dt < eo. The space of all
Bochner integrable functions x : [a,b] — X is a Banach space with the norm

b
Il = [ o),

and is denoted by L' (a,b;X).
More generally, the space of all (classes of) strongly measurable functions x from

[a,b] to X such that
b /p
o= ([ Woear) <o

for 1 < p < coand [[x|. = esssup,cf ) [[X(2)]| < oo, is denoted by L”(a,b;X). This
is a Banach space in the norm || - || ,.
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If X is reflexive, then the dual of L”(a,b;X) is the space L9(a,b;X*), where
p<eo, 1/p+1/qg =1 (see Edward [9]). Recall also that a function x : [a,b] — X
is said to be weakly measurable if for any x* € X*, the function t — (x*,x(¢)) is
measurable. According to the Pettis theorem, if X is separable then every weakly
measurable function is strongly measurable, and so these two notions coincide.

An X-valued function x defined on [a,b] is said to be absolutely continuous on
[a, b] if for each & > 0 there exists §(€) such that Y¥_, ||x(t,) —x(s,)|| < €, whenever
YN e —sn| < 8(€) and (ty,8n) N (tm Sm) = @ for m # n. Here, (t,,,5,) is an arbitrary
subinterval of (a,b).

A classical result in real analysis says that any real-valued absolutely continuous
function is almost everywhere differentiable and it is expressed as the indefinite
integral of its derivative. It should be mentioned that this result fails for X-valued
absolutely continuous functions if X is a general Banach space.

However, if the space X is reflexive, we have (see, e.g., Komura [12]):

Theorem 1.16. Let X be a reflexive Banach space. Then every X -valued absolutely
continuous function x on [a,b] is almost everywhere differentiable on [a,b] and

x(t) = x(a) +/l %x(s)ds, Vt € [a,b], (1.42)

where (dx/dt) : [a,b] — X is the derivative of x; that is,

d o x(t+e) —x(1)
Ex(t) = Jim € '

Let us denote, as above, by Z(a,b) the space of all infinitely differentiable real-
valued functions on [a,b] with compact support in (a,b), and by 2'(a,b;X) the
space of all continuous operators from Z(a,b) to X. An element u of Z'(a,b;X) is
called an X-valued distribution on (a,b). If u € 9'(a,b;X) and j is a natural number,
then

u (@) = (—1)/u(e), Vo€ (a,b),

defines another distribution u(/ ), which is called the derivative of order j of u.
We note that every element u € L'(a,b;X) defines uniquely the distribution
(again denoted u)

(@) = '/a.bu(t)(p(t)dt, Vo € D(a,b), (1.43)

and so L' (a,b;X) can be regarded as a subspace of %'(a,b;X). In all that follows,
we identify a function u € L' (a,b;X) with the distribution u defined by (1.43).

Let k be a natural number and 1 < p < oo, We denote by W+ ([a,b];X) the space
of all X-valued distributions u € 2'(a,b;X) such that

M(l> c Lp(a7b’X) forj: 07 17...7](. (144)

Here, ul) is the derivative of order Jj of u in the sense of distributions.
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We denote by AP([a,b];X), 1 < p < o, the space of all absolutely continuous
functions u from [a,b] to X having the property that they are a.e. differentiable on
(a,b) and (du/dt) € L?(a,b;X). If the space X is reflexive, it follows by Theorem
1.16 that u € A" ([a,b]; X) if and only if u is absolutely continuous on [a,b] and
(du/dt) € LP(a,b;X).

It turns out that the space W' can be identified with A"». More precisely, we
have (see Brezis [7]) the following theorem.

Theorem 1.17. Let X be a Banach space and let u € LP(a,b;X), 1 < p < oo. Then
the following conditions are equivalent.

i) uew'(la,b];X).

(i) There is u’ € AVP([a,b]; X) such that u(t) = u’(t), a.e., t € (a,b).

Moreover, u' = du®/dt, a.e. in (a,b).

Proof. For simplicity, we assume that [a,b] = [0, T].
Let u € WIP([0,T]; X); that is, u € LP(0,T;X) and ' € LP(0,T;X), and define
the regularization u, of u,

T
(1) = n /0 W(s)p((t—s)mds, Vi€ [0,T], (1.45)

where p € Z(R) is such that [p(s)ds =1, p(¢) = p(—t), suppp C [—1,1]. Tt is
well known that u, — u in LP(0,T;X) for n — oo. Note also that u, is infinitely
differentiable. Let ¢ € 2(0,T) be arbitrary but fixed. Then, by (1.45), we see that

T du,
o dt

(H)o(r)dt = —/OT Uy (1) %) (t)dt = —/OT u(t) % (¢)dt

T ! |
=i (¢y) :/ u,@dt if suppp C (,T— ) .
0 n n

d 1 1
CZ" =u,, ae.in (n,T—n>.

On the other hand, letting n tend to oo in the equation

Hence,

() — thn(s) = x' ‘fj"r” (1)dr,

we get
13
u(t) — u(s) = / W (1)dT, ae.t,se (0,T),

because (u'), — u’ in L?(0,T;X). The latter equation implies that  admits an ex-
tension to an absolutely continuous function «° on [0, ] that satisfies the equation

W) —u(0) = / d(t)de,  Vie[0,T).
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Hence, (i) = (ii).

Conversely, assume now that u € A'"7([0,T];X). Then,

T T _ _
() = — / w00 ()t = —tim [ u(r) 2D=0C=8)
0 e—0Jo €
1 (T-¢ 1 (T
= —lim — (u(t) —u(t+€))o(t)dt — lim — u(t)o(r)dt
e—0 € Jo e—-0E& Jr—¢
€
tiim > [y —e)dr, Vo e 2(0.T).
e—0E& Jo
Hence
, T du
wlo)= | 4 e,  Yee2(0.T)

This shows that «’ € LP(0,T;X) and ' = du/dt. O

Theorem 1.18. Let X be a reflexive Banach space and letu € LP (a,0;X), 1 < p < 0.
Then the following two conditions are equivalent.

i uew(a,]:X).
(i1) There is C > 0 such that

b—h
/ ult +h) —u(t)|[Pdt < ClhP,  Vhe[0,b—d]

with the usual modification in the case p = oo.
Proof. (i) = (ii). By Theorem 1.17, we know that
1+ Jy,0
u(t +h) — u(t) = / S (s, Vrr+he b,
s

t

where u® € A7 ([a,b];X) that is, (du®/dt) € LP(a,b;X). This yields via the Holder
inequality and Fubini theorem

b—h b—h t+h
/ et + ) — u(r) [Pt < |h|p*1/ d;/
a a Jt

and this implies estimate (ii).

p

dO
aw i as

du®||” b
a d<h1’/
25 || ds =1l |

(i1) = (i). Let u,, be the regularization of u. A simple straightforward computation
involving formula (1.45) reveals that {u,} is bounded in L” (a, b; X ). Because u, — u
in L?(a,b;X), ul, — ' in 9'(a,b;X), and {u},} is weakly compact in LP(a,b;X),
which is reflexive, we infer that u’ € L?(a,b;X), as claimed. U

Remark 1.2. 1f u € W' ([a, b]; X), then it follows as above that

b—h
/ (e + 1) —u(e)|de < Clh|,  Vhe[0,b—adl.
Ja
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However, this inequality does not characterize the functions u in W'!([a, b]; X), but
the functions u with bounded variation on [a, b].

Let V be a reflexive Banach space and H be a real Hilbert space such that
V C H C V' in the algebraic and topological senses. Here, V' is the dual space of V
and H is identified with its own dual. Denote by | - | and || - || the norms of H and V,
respectively, and by (-,-) the duality between V and V'. If vy, v, € H, then (v,v2) is
the scalar product in H of v; and v;.

Denote by W),([a,b];V), 1 < p < oo, the space

1 1
W, ([a,b;V) ={u e LP(a,b;V); u' € L(a,b;V")}, ;—F;:l, (1.46)

where i’ is the derivative of u in the sense of 2'(a,b;V). By Theorem 1.17, we
know that every u € Wy([a,b];V) can be identified with an absolutely continuous
function u” : [a,b] — V'. However, we have a more precise result.

Theorem 1.19. Let u € W,([a,b];V). Then there is a continuous function
u®: [a,b] — H such that u(t) = u®(t), a.e., t € (a,b). Moreover, ifu,v € W,(|a,b;V),
then the function t — (u(t),v(t)) is absolutely continuous on [a,b] and

%(u(t),v(t)) = (' (t),v(t))+ (u(t),V(t)), aet€ (a,b). (1.47)

Proof. Letu,v € Wy([a,b];V) and y(r) = (u(t),v(r)). As we have seen in Theorem
1.17, we may assume that u,v € AC([a,b]; V') and

b—¢ _ q
lim w — u/(t) dt =0,
Elo a € \"d

b—€ _ q
llm M — v/(t) dt = 0.
810 a € v/

Then, we have, by the Holder inequality,

b—e
lim
€l0 Ja

yite)—w@) (u' (1), v(2)) — (u(r),v'(¢))

£

Hence, y € W' ([a,b];R) and (dy/dt)(t) = (u/(t),v(t)) + (u(t),V (t)), a.e.t € (a,b),
as claimed.
Now, in equation (1.47) we take v = u and integrate from s to . We get

S O~ ao)P) = [ 6/ (2),u(e))a.

Hence, the function t — |u(z)| is continuous. On the other hand, for every v € V the
function ¢ — (u(t),v) is continuous. Because |u(¢)| is bounded on [a, b], this implies
that for every v € H the function  — (u(z), v) is continuous; that is, u(z) is H-weakly
continuous. Then, from the obvious equation
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Ju(t) = u(s)[* = |u(0) P+ u(s)]* —2(u(t),u(s)), V.5 € [a,b]

it follows that limy_, |u(z) — u(s)| = 0, as claimed. OJ

The spaces W' ([a,b];X), as well as W, ([a,b]; V), play an important role in the

theory of differential equations in infinite-dimensional spaces.

The following compactness result, which is a sharpening of the Arzela—Ascoli

theorem, is particularly useful in this context.
Theorem 1.20 (Aubin). Let Xy, X;,X> be Banach spaces such that Xo C X| C X3,

X;

reflexive for i = 0,1,2, and the injection of X into X is compact. Let 1 < p; < oo,

i=0,1. Then the space

W = LP(a,b:Xo) "W ' 71 ([a, b]; X,)

is compactly embedded in L' (a,b; X).

The proof relies on the following property of the spaces X; (see Lions [11], p. 58).

For every € > 0 there exists C¢ > 0 such that

ullx; < ellullx, +Cellullx,,  VueXo.
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Chapter 2
Maximal Monotone Operators in Banach Spaces

Abstract In this chapter we present the basic theory of maximal monotone ope-
rators in reflexive Banach spaces along with its relationship and implications in
convex analysis and existence theory of nonlinear elliptic boundary value problems.
However, the latter field is not treated exhaustively but only from the perspective of
its implications to nonlinear dynamics in Banach spaces.

2.1 Minty-Browder Theory of Maximal Monotone Operators

If X and Y are two linear spaces, we denote by X x Y their Cartesian product. The
elements of X x Y are written as [x,y], where x € X and y € Y.
If A is a multivalued operator from X to Y, we may identify it with its graph
inX xY:
{x,y] X xY; y€ Ax}. (2.1)

Conversely, if A C X x Y, then we define

Ax = {y€Y; [x,y] €A}, D(A) ={x € X; Ax # 0}, 2.2)
RA) = |J Ax, A7V = {[y,x]; [x,y] €A} (2.3)
xeD(A)

In this way, here and in the following we identify the operators from X to Y with
their graphs in X X Y and so we equivalently speak of subsets of X x Y instead of
operators from X to Y.

IfA,B C X xY and A is a real number, we set:

AA = {[x,ly]; [x,y] € A}; 2.4

A+B = {[x,y+z]: [x,)] €A, [x,z] € B} 2.5)

AB = {[x,z]; [x,y] € B, [y,z] € Aforsomey € Y}. (2.6)

V. Barbu, Nonlinear Differential Equations of Monotone Types in Banach Spaces, 27
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Throughout this chapter, X is a real Banach space with dual X*. Notations for
norms, convergence, and duality pairings are as introduced in Chapter 1, Section
1.1. In particular, the value of functional x* € X* atx € X is denoted by either (x,x*)
or (x*,x). For the sake of simplicity, we denote by the same symbol || - || the norm
of X and of X*. If X is a Hilbert space unless otherwise stated we implicitly assume
that it is identified with its own dual.

Definition 2.1. The set A C X x X* (equivalently the operator A : X — X*) is said
to be monotone if

(x1 —x2,y1 —y2) >0, Vixi,yi] €A, i=1,2. 2.7

A monotone set A C X X X* is said to be maximal monotone if it is not properly
contained in any other monotone subset of X x X*.

Note that if A is a single-valued operator from X to X*, then A is monotone if
(x1 —x3,Ax] —Axp) >0, Vx1,x3 € D(A). 2.8)

A simple example of a monotone subset of X x X* is the duality mapping J of X.
(See Section 1.1.) Indeed, by definition of J,

(x1=x2, y1=y2) =[xt [P+ ez 2= (1, y2) = (2, 31) = (bl =llx2l)?, - Vi v €.

As a matter of fact, it turns out that J is maximal monotone in X x X*. Indeed, if
[u,v] € X x X* is such that (u —x,v—y) >0, V[x,y] € J, then, because J : X — X*
is onto, there is [x,y] € J such that

2y=v+w, w e J(u).

This yields
(u—x,w—y) <0

and because [u,w], [x,y] € J we get
el = Iy = lall® = wl?, G, y) + (e w) > 2[1x]1.

Hence,
(u,3) + (x,w) = 2[1x]1> = 2|u?

and this, clearly, implies that
(,y) = (6, w) = (x,v) = [lul® = |lx]]*.

Hence,
(u,v) > (6,9) + (,y) = (x,3) = [Jul|* = [|]v]®

and therefore [u,v] € J, as claimed.
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Definition 2.2. Let A be a single-valued operator from X to X* with D(A) = X. The
operator A is said to be hemicontinuous if, for all x,y € X,

w-limA(x+Ay) = Ax.
A—0 ( y)

A is said to be demicontinuous if it is continuous from X to X}; that is,

w- lim Ax, = Ax.

Xp—X
A is said to be coercive if

lim (x, _xoay;z) Hanil = 2.9

n—o0
for some x° € X and all [x,,,y,] € A such that lim,,_.. ||x,|| = co.
A is said to be bounded if it is bounded on each bounded subset.

Proposition 2.1. Let A C X X X* be maximal monotone. Then:

1) A is weakly—strongly closed in X x X*; that is, if y, = Axy, x, = x in X, and
yn — yin X¥, then [x,y] € A,

()  A~Yis maximal monotone in X* x X,

(ili)  For each x € D(A), Ax is a closed convex subset of X*.

Proof. (i) From the obvious inequality
(xn—“d’n—") 207 V[M,V] €A7

we see that (x —u,y —v) > 0, V[u,v] € A, and because A is maximal, this implies
[x,y] € A, as claimed.

(i1) This is obvious.

(iil) By (i) it is clear that Ax is a closed subset of X* for each x € D(A). Now, let
yo,y1 € Ax and let y, = Ayg+ (1 — A1)y, where 0 < A < 1. From the inequalities

(x—u,yo—v) >0, (x—u,y1 —v) >0, Viu,v] € A,

we see that (x —u,yy —v) >0, V[u,v] € A, which implies that [x,y,] € A because A
is maximal. The proof is complete. [

It has been shown by G. Minty in the early 1960s that the coercive maximal
monotone operators are surjective. This important result, which implies a charac-
terization of a maximal monotone operator A in terms of the surjectivity of A +J
(J is the duality mapping) is a consequence of the following existence theorem.

Theorem 2.1. Let X be a reflexive Banach space and let A and B be two monotone
sets of X x X* such that 0 € D(A), B is single-valued, hemicontinuous, and coercive;
that is,
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(x,Bx)

e {|]|

= foo. (2.10)

Then there exists x € K = convD(A) such that
(u—x,Bx+v) >0 V[u,v] € A. (2.11)
Here, convD(A) is the convex hull of the set D(A); that is, the set
{Z?Lx,,x,eD( ),0< A <1, Zl =1, mEN}

In particular, if A is maximal monotone, it follows from (2.11) that 0 € Ax + Bx.
We first prove the following lemma.

Lemma 2.1. Let X be a finite-dimensional Banach space and let B be a hemi-
continuous monotone operator from X to X*. Then B is continuous.

Proof. Let us show first that B is bounded on bounded subsets. Indeed, otherwise
there exists a sequence {x,} C X such that ||Bx,|| — oo and x, — xg as n — co. We
have

(xp — x,Bxy, —Bx) > 0, Vx € X,

Bx,, Bx >
Xp—X, ——— — >0, VxeX.
( " [Bxal|  [|Bxall

and therefore

Without loss of generality, we may assume that Bx, ||Bx,||~! — yo as n — co. This
yields
(XO—X>YO) 203 VXGX,

and therefore yg = 0. The contradiction can be eliminated only if B is bounded.
Now, let {x,} be convergent to x( and let yo be a cluster point of {Bx,}. Again by
the monotonicity of B, we have

(xo —x,y0 —Bx) > 0, VxeX.
If in this inequality we take x = ru+ (1 —1)xp, 0 <t < 1, u arbitrary in X, we get
(xo — u,yo — B(tu+ (1 —1)x0)) >0, Vi e[0,1], ueX.
Then, letting ¢ tend to zero and using the hemicontinuity of B, we get
(xo — u,yo — Bxp) >0, YueX,
which clearly implies that yo = Bxp, as claimed. O]

The next step in the proof of Theorem 2.1 is the case where X is finite-
dimensional.
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Lemma 2.2. Let X be a finite-dimensional Banach space and let A and B be two
monotone subsets of X x X* such that 0 € D(A), and B is single-valued, continuous,
and satisfies (2.10). Then there exists x € conv D(A) such that

(u—x,Bx+v) >0, V[u,v] € A. (2.12)

Proof. Redefining A if necessary, we may assume that the set K = convD(A) is
bounded. Indeed, if Lemma 2.1 is true in this case, then replacing A by
Ap = {[x,y] € A; ||x|| < n}, we infer that for every n there exists x, € K, =
KN {x; ||x|| < n} such that

(u — Xy, Bxp +v) >0, V(u,v] € Ay, (2.13)

This yields

(Bt |3l | =" < [|€]], for some & € AO,
and, by the coercivity condition (2.10), we see that there is M > 0 such that ||x, || <M
for all n. Now, on a subsequence, for simplicity again denoted »n, we have x,, — x.

By (2.13) and the continuity of B, it is clear that x is a solution to (2.12), as claimed.
Let T : K — K be the multivalued operator defined by

Tx={ye€K; (u—y,Bx+v)>0,  V[uyv] €A}
Let us show first that 7x # 0, Vx € K. To this end, define the sets
K., = {y ek; (u—y,Bx+v) > O},

and notice that

Tx= () Ku-
[u,v]eA

Inasmuch as K,,,, are closed subsets (if nonempty) of the compact set K, to show that
ﬂ[mv]e 4 K.y # 0 it suffices to prove that every finite collection {K,, ;i = 1,...,m}
has a nonempty intersection. Equivalently, it suffices to show that the system

(ui—%BX—FVi)ZQ izl""’m7 (214)

has a solution y € K for any set of pairs [u;,v;] €A, i=1,....,m.
Consider the function H : U x U — R,

J

H(x,m:}fui(

m
),juj—ui,Bx+vi> , YA,ueU, (2.15)
i=1 =1

where

U= {AeRm; A=A,y ), A >0, in:1}_
i=1
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The function H is continuous, convex in A, and concave in (. Then, according
to the classical Von Neumann min—max theorem from game theory, it has a saddle
point (Ao, tp) € U x U; that is,

H(Ao,u) < H(o, o) <H(A,p0),  VA,ueU. (2.16)

On the other hand, we have

m
i leuj—uth—&-v,-

j=1

Ms

H(AA) =

I
[ Ms

m m m
Z i(visuj— u,—i—ZZ),,l/ —u;,Bx) <0, VA eU,

i=1j=1

because, by monotonicity of B, (v; —vj,u; —u;) > 0 for all , j.
Then, by (2.16) we see that

H(Ao,u) <0, YueU;

that is, m m
Z (Z u,,Bx+v,> <0, Yu eu.

J=1

In particular, it follows that

m
(Z u,,Bx+v,> <0, Vi=1,...,m.

Hence, y = Y| (A) ju; € K is a solution to (2.14). We have therefore proved that
T is well defined on K and that T(K) C K. It is also clear that for every x € K, Tx is
a closed convex subset of X and T is upper semicontinuous on K. Indeed, because
the range of T belongs to a compact set, to verify that 7' is upper-semicontinuous it
suffices to show that T is closed in K x K that is, if [x,,y,] € T, x, — x, and y,, — y,
then y € Tx. But the last property is obvious if one takes into account the definition
of T. Then, applying the classical Kakutani fixed point theorem (see, e.g., Deimling
[11]), we conclude that there exists x € K such that x € Tx, thereby completing the
proof of Lemma 2.2. [J

Proof of Theorem 2.1. The proof relies on standard finite-dimensional approxima-
tions of equations in Banach spaces (the Galerkin method). Let A be the family
of all finite dimensional subspaces X of X ordered by the inclusion relation. For
every Xo € A, denote by ju : X¢ — X the injection mapping of X, into X and by
Jo 1 X* — X, the dual mapping; that is, the projection of X* onto X;. The operators
Aq = jyAjo and By = j3Bjo map Xy into X, and are monotone in Xy x Xj;. Be-
cause B is hemicontinuous from X to X* and the ji, are continuous from X* to X it
follows by Lemma 2.1 that B, is continuous from X to Xj.
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We may therefore apply Lemma 2.2, where X = Xy, A = Ay, B = By, and
K =Ky = convD(Ay). Hence, for each Xy € A, there exists xq € Ky such that

(4 —xg,Baxe +v) >0, Viu,v] €A,
or, equivalently,
(u—xg,Bxq +v) >0, V[u,v] € Ag. 2.17)

By using the coercivity condition (2.10), we deduce from (2.17) that {x, } remain in
a bounded subset of X. The space X is reflexive, thus every bounded subset of X is
sequentially weakly compact and so there exists a sequence {x¢, } C {x¢} such that

Xg, =X In X asn — oo, (2.18)

Moreover, because the operator B is bounded on bounded subsets, we may assume
that
Bxg, =y in X" asn— co. (2.19)

Because the closed convex subsets are weakly closed, we infer that x € K. More-

over, by (2.17)—(2.19), we see that

limsup(xg,, Bxe,) < (u—x,v)+ (u,y), V(u,v] € A. (2.20)

n—oo

Without loss of generality, we may assume that A is maximal in the class of all

monotone subsets A C X x X* such that D(A) C K = convD(A). (If not, we may
extend A by Zorn’s lemma to a maximal element of this class.) To complete the
proof, let us show first that

limsup(xgq, —x,Bxq,) < 0. (2.21)

n—oo

Indeed, if this is not the case, it follows from (2.20) that
(u—x,v+y) >0, Viu,x] €A,

and because x € K and A is maximal in the class of all monotone operators A with
domain in K, it follows that [x,—y] € A. Then, putting u = x in (2.20), we obtain
(2.21), which contradicts the working hypothesis.

Now, for u arbitrary but fixed in D(A) consider uy = Ax+ (1 —A)u, 0 <A <1,
and notice that, by virtue of the monotonicity of B, we have

(Xa, — Uy, Bxa,) > (Xq, —uy,Buy,).
This yields
(1=2) (¥, —tt, Bxay, )2 (¥, =%, Bxa, ) > (1=A) (xq, —tt, Buz )2 (¥, =%, Buz )

and so, by (2.20) and (2.21),
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(x —u,Buy ) <limsup(xq, — t,Bxq,) < (u—x,v), V(u,v] € A.

n—oo

Inasmuch as B is hemicontinuous, the latter inequality yields for A — 1,
(u—x,v+Bx) >0, Viu,v] € A,
thereby completing the proof of Theorem 2.1.

We now use Theorem 2.1 to prove a fundamental result in the theory of maximal
monotone operators due to G. Minty [19] and F. Browder [9] and which has opened
the way to applications of the existence theory of nonlinear operatorial equations of
monotone type.

Theorem 2.2. Let X and X* be reflexive and strictly convex. Let A C X x X* be a
monotone subset of X x X* and let J : X — X* be the duality mapping of X. Then A
is maximal monotone if and only if, for any A > 0 (equivalently, for some A > 0),
RA+AJ)=X".

Proof. ”If” part. Assume that R(A+ AJ) = X* for some A > 0. We suppose that A
is not maximal monotone, and argue from this to a contradiction. If A is not maximal
monotone, there exists [xo,yo] € X x X* such that [xo,yo] ¢ A and

(x—x0,y—y0) =0, Vlx,y] € A. (2.22)
On the other hand, by hypothesis, there exists [x],y;] € A such that
AJ(x1) +y1 = AJ(x0) + yo.
Substituting [x;,y;] in place of [x,y] in (2.22), this yields
(x1 —x0,J(x1) = J(x0)) <O0.
Taking into account the definition of J, we get
eI+ [lxoll? < (1,7 (x0)) + (%0, (x1)),

and therefore
(x1,7 (x0)) = (x0,(x1)) = lx1]|* = [[xo[>-
Hence

J(x0) = J (x1),

and, because the duality mapping J~! of X* is single-valued (because X is strictly
convex), we infer that xo = x;. Hence [xo,yo] = [x1,¥1] € A, which contradicts the
hypothesis.

”Only if” part. The space X* being strictly convex, J is single-valued and
demicontinuous on X (Theorem 1.2). Let yy be an arbitrary element of X* and let
A > 0. Applying Theorem 2.1, where
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Bu = AJ(u) — yo, YueX,
we conclude that there is x € X such that
(u—x,AJ(x) —yo+v) >0, V(u,v] € A.

A is maximal monotone, therefore this implies that [x, —AJ(x) + yo] € A; that is,
Yo € AJ(x) +Ax. Applying Theorem 2.1, we have implicitly assumed that 0 € D(A).

If not, we apply this theorem to Bu = AJ(u+up) — yo and Au def A(u+up), where
up € D(A). O

We later show that the assumption that X* is strictly convex can be dropped in
Theorem 2.2.

Let @,(x) = J(x)||x||P~!, where p > 0. Theorem 2.2 extends to the case where J
is replaced by &,,. We have the following theorem.

Theorem 2.3. Let X and X* be reflexive and strictly convex and let A C X x X* be a

monotone set. Then A is maximal monotone if and only if, for each A > 0 and p > 0,
RAA+Ad,) =X".

Proof. The proof is exactly the same as that of Theorem 2.2, so it is only outlined.
If R(A+A®,) = X* and if [xg,yo] € X x X* is such that

(x—x0,y—y0) 20,  Vx,y]€A
then, choosing [x;,y;] € A such that
ADy(x1) +y1 = APy (x0) + Yo
and, substituting into the above inequality, we obtain
(e =0, (1) [l 771 = (xo) [[xo P 1) < 0
and this yields as above
(x1,J(x0)) = (x0,d (x1)) = [|xol|* = [lxe|%;
that is, J(xo) = J(x1) and xo = x;. Hence
[0, y0] = [x1,31]-
”The only if part” follows exactly as in the proof of Theorem 2.2. [
Now, we use Theorem 2.1 to derive a maximality criterion for the sum A + B.

Corollary 2.1. Let X be reflexive and let B be a hemicontinuous monotone and
bounded operator from X to X*. Let A C X x X* be maximal monotone. Then A+ B
is maximal monotone.
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Proof. By Asplund’s theorem (Theorem 1.1 in Chapter 1), we may take an equi-
valent norm in X such that X and X* are strictly convex. It is clear that after this
operation the monotonicity properties of A, B,A 4 B as well as maximality do not
change. Also, without loss of generality, we may assume that 0 € D(A); otherwise,
we replace A by u — A(u+up), where up € D(A) and B by u — B(u+up). Let yo
be arbitrary but fixed in X*. Now, applying Theorem 2.1, where B is this time the
operator u — Bu+ J(u) — yo, we infer that there is an x € convD(A) such that

(u—x,J(x)+Bx—yo+v) >, V(u,v] € A.

(Because (i, Bu+J () —yo) > (1, Bu)+[|uel|—[yo | [lue]] = lle]|> [ BOI| lle]| [l ol [,
clearly condition (2.10) holds.) As A is maximal monotone, this yields

Yo € Ax+Bx+J(x),

as claimed. [

In particular, it follows by Corollary 2.1 that every monotone, hemicontinuous,
and bounded operator from X to X* is maximal monotone. We now prove that the
boundedness assumption is redundant.

Theorem 2.4. Let X be a reflexive Banach space and let B : X — X* be a monotone
hemicontinuous operator. Then B is maximal monotone in X x X*.

Proof. Suppose that B is not maximal monotone. Then, there exists [xo,yo] € X x X*
such that yo # Bxg and

(xo —u,yo — Bu) > 0, YueX. (2.23)

For any x € X, we set uy = Axp+ (1 —A)x, 0 <A <1, and put u = uy_in (2.23).
We get
(xo —x,y0 —Buy ) > 0, VA €[0,1], ueX,

and, letting A tend to 1,
(xo—x,y0—Bxo) >0,  VxeX.

Hence yy = Bxg, which contradicts the hypothesis. [

Corollary 2.2. Let X be a reflexive Banach space and let A be a coercive maximal
monotone subset of X x X*. Then A is surjective; that is, R(A) = X*.

Proof. Letyy € X* be arbitrary but fixed. Without loss of generality, we may assume
that X, X* are strictly convex, so that by Theorem 2.2 for every A > 0 the equation

AJ(xy)+Axy > yo (2.24)

has a (unique) solution x; € D(A). Now, we multiply (in the sense of the duality
pairing (-,-)) equation (2.24) by x; — x°, where x° is the element arising in the
coercivity condition (2.9). We have
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Albeal? + (2 =x%,Ax2) = (2 —2%,30) + A (x0,Jx3).-

By (2.9), we deduce that {x; } is bounded in X as A — 0 and so we may assume
(taking a subsequence if necessary) that 3xg € X such that

w-limx, = xg.
A10

Letting A tend to zero in (2.24), we see that
limAx = yg.
210 Yo

Because, as seen earlier, maximal monotone operators are weakly—strongly closed
in X x X*, we conclude that yy € Axg. Hence R(A) = X*, as claimed. [J

In particular, the next corollary follows by Corollary 2.2 and Theorem 2.4.

Corollary 2.3. A monotone, hemicontinuous, and coercive operator B from a refle-
xive Banach space X to its dual X* is surjective.

The Sum of Two Maximal Monotone Operators

A problem of great interest because of its implications for the existence theory for
partial differential equations is to know whether the sum of two maximal mono-
tone operators is again maximal monotone. Before answering this question, let us
first establish some facts related to Yosida approximation of the maximal monotone
operators.

Let us assume that X is a reflexive strictly convex Banach space with strictly
convex dual X*, and let A be maximal monotone in X x X*.

According to Corollaries 2.1 and 2.2, for every x € X the equation

0eJ(xy —x)+AAx, (2.25)
has a solution x, . Inasmuch as
(v =, Jx—Ju) > (|xll = llul])?,  VxueX,

and J~! is single-valued (because X is strictly convex), it is readily seen that x; is
unique. Define
Srx = xp,

2.26
Apx = A" (x—xp), (220

forany x € X and A > 0.

The operator Ay : X — X* is called the Yosida approximation of A and plays
an important role in the smooth approximation of A. We collect in Proposition 2.2
several basic properties of the operators A, and Jj .
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Proposition 2.2. Let X and X* be strictly convex and reflexive. Then:

)
(ii)
(iii)

(iv)

)

A, is single-valued, monotone, bounded, and demicontinuous from X to X*.
[lAxx|| < |Ax| =inf{]|y||; y € Ax} for every x € D(A), A > 0.
Jy : X — X is bounded on bounded subsets and

%im Jyx =x, Vx € convD(A). (2.27)
—0

If Ay — 0, x, = x, Ay x, =y and

limsup(x, — X,n,Ay, Xn — Ay, %m) <0, (2.28)

then [x,y] € A and

lim (X, — Xy, Ap, X —Ap,Xm) = 0.
m,n—oo
For A — 0, Ajx — A%;, Vx € D(A), where Ax is the element of minimum
norm in Ax; that is, |A%|| = |Ax|. If X* is uniformly convex, then Ajx — A%,
Vx € D(A).

The main ingredient of the proof is the following lemma which has an intrinsic
interest.

Lemma 2.3. Let X be a reflexive Banach space and let A be a maximal monotone
subset of X x X*. Let [un,vy| € A be such that u, — u, v, — v, and either

or

limsup(up — U, vy — Vi) <0 (2.29)
n,m—oo

limsup(u, —u,v, —v) <0. (2.29)
n—oo

Then [u,v] € A and (uy,vy) — (u,v) as n — oo.

Proof. Assume first that condition (2.29) holds. Because A is monotone, we have

Hm (uy — yy, vy — Vi) = 0.

n,m—oo

Let nj — oo be such that (uy, ,v,, ) — p. Then, clearly, we have u < (u,v). Hence

limsup(uy, vy) < (u,v),

n—oo

and by monotonicity of A we have

(un —x,v0 —y) =0, Vx,y] €A,

and therefore
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(“_va—)’)ZOa V[x,y}EA,

which implies [u,v] € A because A is maximal monotone. The second part of the
lemma follows by the same argument. [J

Proof of Proposition 2.2. (i) We have
(x=yApx—Azy) = (ax =y, Apx —Apy) + ((x = px) — (y = 1), Apx — A ),
and because A, x € AJ; x, we infer that

(x—y,A2x—Azy) =20

because A and J are monotone.
Let [u,v] € A be arbitrary but fixed. If we multiply equation (2.25) by J, x —u and
use the monotonicity of A, we get

(J)LX*M“](JA)C*X)) < /’L(M*J;LX,V)’
which yields
[ax =21 < llx = ull [Jax =l + A flx = ull [v]] +A[v]} [Jax —x].

This implies that J) and A, are bounded on bounded subsets.
Now, let x,, — xo in X. We set u, = Jj x, and v, = A, x,,. By the equation

J(uy — xn) + Av, =0,
it follows that

((un — xn) — (um — xim) I (ny — X)) — I (g — X)) + A (Ut — sy Vi — Vi)

+A (X — Xy Vi — Vi) = 0.
Because, as seen previously, J,, is bounded, this yields

Hm (uy — iy, vy — Vi) <0

n,m—oo

and
nlrilrllm((un —xp) — (thyy — X )y J (thy — X)) — I (g — X)) = 0.
Now, let ny — o be such that u,, — u, v,, — v, and J(u,, —x,,) — w. By Lemma
2.3, it follows that [u,v] € A, [u — xp,w| € J, and therefore
J(u—x0)+Av=0.

We have therefore proven that u = Jyxg, v = Ay xo, and by the uniqueness of the
limit we infer that J; x,, — Jy xp and Ay x,, — A, xo, as claimed.
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(ii) Let [x,x*] € A. Again, by the monotonicity of A, we have
0 < (x—Jax,x" —Azx) < [l [lx =z | = A7 e = 1%

Hence,
AMlArx]| = lx—xa [ < Allx*]l, VX" € Ax,

which implies (ii).
(iii) Let x € convD(A) and [u,u*] € A. We have
(Jpx—u,Apx—u*) >0,
and therefore
[Jax = x||* < A(u—Jyx,u) 4 (u—x,J(Jx — x)).
Let A, — 0 be such that J(J; x —x) — y in X*. This yields

lim ||/, x—x||* < U—x,y).
Tim (g, < (e =x,)

n

Because u is arbitrary in D(A), the preceding inequality extends to all u € conv D(A),
and in particular we may take u = x and infer that J; x — x for all such sequences
{A»}. This implies (2.27).

(iv) We have

(Xn = X Ap, Xn — Ap, Xm)An, = (T3, %n — I3, Xm Ap, Xn — Ap, Xm)
+((xn = I, Xn) — (Xm — T3, Xm),Ap, Xn — Ap,, Xm)
= (o = J2,%n) = (om — I, %m), Ap, Xn — Ap,, Xm)
= ((xn = J2,%n) — (Xm — Tp, Xm ), Ay I (X — T3, Xn)
A N (o — T3, Xm))-
(Here we have used the monotonicity of A and Ayx € AJy x.)

A Xn = — Ay ' (J3, %0 — x4) and x, remain in bounded subsets of X* and X, re-
spectively, therefore we infer that

lim (x, — X, Ay, X0 — Ay, %m) =0
m,n—oo

and
lim (Jknxn — J/lmxmaAlnxn —A/lmxm) =0.

m,n—oo

Then, by Lemma 2.3 we conclude that [x,y] € A because

lim (J3, X, — X,) = — lim 4,0~ (A3, x,) = 0.
n—oo

n—o0
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(v) Because Ax is a closed convex subset of X*, and X* is reflexive and strictly
convex, the projection A% of 0 into Ax is well defined and unique.

Now, let x € D(A) and let A, — 0 be such that Ay x — y in X*. As seen in the
proof of (iv), y € Ax, and because ||A,, x|| < [|A%]|, we infer that y = A%x. Hence,
Apx — A% for L — 0. If X* is uniformly convex, then, by Lemma 1.1, we conclude
that Ay x — Ax (strongly) in X* as A — 0.

In general, a maximal monotone operator A : X — X* is not weakly—weakly
closed, that is from x, — u and v, — v where [uy,v,] € A does not follow that [u, v]
belongs to A. However, by Lemma 2.3 we derive the following result.

Corollary 2.4. Let X be a reflexive Banach space and let A C X x X* be a maximal
monotone subset. Let [u,,v,] € A be such that w, — u, v, — v, and

limsup(up,vy) < (u,v).

n—oo
Then, [u,v] € A.

This simple property is, in particular, useful when one passes to the limit in
approximating nonlinear equations involving maximal monotone operators.
We also note also the following consequence of Proposition 2.2.

Proposition 2.3. If X = H is a Hilbert space identified with its own dual, then:

() Jp = (I+2AA)~" is nonexpansive in H (i.e., Lipschitz continuous
with Lipschitz constant not greater than 1),

(ii) ||A7Lx_Aly|| Sz’ile_va Vx7y€D(A)? A >0,

(i) limy_gAyx =A%, Vx € D(A).

Proof. (i) We setx; = (I+21A)~'x,y;, = (I+AA)~'y (I is the unity operator in H).
We have
X —ya +A(Axy —Ayy) D x—y. (2.30)

Multiplying by x; — y, and using the monotonicity of A, we get
k2 =yall < llx=yll, VA >0.

Now, multiplying (scalarly in H) equation (2.30) by Ax; — Ay, , we get (ii).
Regarding (iii), it follows by Proposition 2.1(v). [J

Corollary 2.5. Let X be a reflexive Banach space and let A be maximal monotone
in X x X*. Then both D(A) and R(A) are convex.

Proof. Without any loss of generality, we may assume that X and X* are strictly
convex. Then, as seen in Proposition 2.1, J, x — x for every x € convD(A). Because
Jyx€D(A) forall A > 0 and x € X, we conclude that convD(A) = D(A), as claimed.
Because R(A) = D(A~') and A~ is maximal monotone in X* x X, we conclude that
R(A) is also convex. [
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We now establish an important property of monotone operators with nonempty
interior domain.

Theorem 2.5. Let A be a monotone subset of X x X*. Then A is locally bounded at
any interior point of D(A).

Following an idea due to Fitzpatrick [13], we first prove the following technical
lemma.

Lemma 2.4. Let {x,} C X and {y,} C X* be such that x, — 0 and ||y,|| — o as
n— oo. Let B(0,r) be the closed ball {x; ||x|| < r}. Then there exist x° € B(0,r) and

{xnk} - {xn}v {ynk} C {yn} such that

lim (x,, — x°, ) = —oo. (2.31)

koo

Proof. Suppose that the lemma is false. Then there exists > 0 such that for every
u € B(0,r) there exists C, > —oo such that

(xn —uyyn) > Cy, Vn € N.

We may write B(0,r) = Up{u € B(0,r); (x, —u,y») > —k, Vn}. Then, by the
Hausdorff—Baire theorem we infer that there is ko such that

int{u € B(0,r); (x, —u,y,) > —ko, Vn} #£0.
In other words, there are € > 0, kg € N, and uo € B(0,r) such that
{u; lu—upl| < e} C{ueB(0,r); (x,—u,y,) > —ko, Vn}.
Now, we have
(Xn —u,yn) > —ko and  (x, —ug,yn) > Cy,-
Summing up, we get
(2xy +ug — u,y,) > —ko+C, Yu € B(uy, €),

where C = C,,. Now, we take u = ug+ 2x, +w, where ||w|| = & /2. For n sufficiently
large, we therefore have

£
(Wayn) < 7C+y07 VW, ||WH = 57

which clearly contradicts the fact that ||y, || — e asn — 0. O

Proof of Theorem 2.5. The method of proof is due to Brezis, Crandall and Pazy
[7]. Let xo € intD(A) be arbitrary. Without loss of generality, we may assume that
xo = 0. (This can be achieved by shifting the domain of A.) Let us assume that A
is not locally bounded at 0. Then there exist sequences {x,}CX, {y,} C X* such
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that [x,, ] € A, ||Xx]| — 0, and ||y,|| — oe. According to Lemma 2.4, for every ball
B(0,r), there exists x° € B(0,r) and {x,,, } C {4}, {yn,} C {yn} such that

lim (2x,,, —xo,ynk) = —oo.
k—o0

Let r be sufficiently small so that B(0,7) C D(A). Then, x° € D(A) and by the mono-
tonicity of A it follows that

(2, —2%,y) — —o0  ask — oo,
for some y € Ax. The contradiction we have arrived at completes the proof. [J

In particular, Theorem 2.5 implies that every monotone operator A everywhere
defined on X is locally bounded.
Now we are ready to prove the main result of this section, due to Rockafellar [24].

Theorem 2.6. Let X be a reflexive Banach space and let A and B be maximal mono-
tone subsets of X x X* such that

(intD(A)) ND(B) # 0. (2.32)
Then A + B is maximal monotone in X x X*.

Proof. As in the previous cases, we may assume without loss of generality that X
and X* are strictly convex. Moreover, shifting the domains and ranges of A and B,
if necessary, we may assume that 0 € (intD(A)) N D(B), 0 € A0, 0 € BO. We prove
that R(J +A 4 B) = X*. To this aim, consider an arbitrary element y in X*. Because
the operator B;, is demicontinuous, bounded, and monotone, and so is J : X — X,
by Corollaries 2.1 and 2.2, it follows that, for every A > 0, the equation

Jx) +Ax) +Byx) 2y (2.33)

has a solution x; € D(A). (J and J~! are single-valued and X, X* are strictly convex,
thus it follows by standard arguments involving the monotonicity of A and B that x;,
is unique.) Multiplying equation (2.33) by x, and using the obvious inequalities

(x3,Ax;) >0, (xa,Byx) >0,

we infer that
leall <llyll, VA >o.

Moreover, because 0 € int D(A), it follows by Theorem 2.5 that there exist constants
p >0and M > 0 such that

[lx*]| < M, Vx* € Ax, [lx]| < p. (2.34)

Multiplying equation (2.33) by x; — pw and using the monotonicity of A, we get
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(X2 —pw,Jxz +Byxs —y) + (xa —pw,A(pw)) <0,  V|w[=1.
By (2.34), we get
X2 lI? =P (w,Baxz) < M(p + [lxal)) + [lxall(p + [I31])-
Hence,
Ixall?+plIBixall < lxall(p +M+lyl) +Mp, VA >0.

We may, therefore, conclude that {B; x; } and {y, =y —Jx; — By x; } are bounded
in X* as A — 0. Inasmuch as X is reflexive, we may assume that on a subsequence,
again denoted A,

X, — Xo, Byxy — 1, ya €EAx) — 2, Jxp — Yo.
Inasmuch as A +J is monotone, we have
(X —xu,Byxs —Buxy) <0, VA, u > 0.
Then, by Proposition 2.2(iv), we have

lim (x; —xyu,Byxy —Buxy) =0
A,u—0

and [xo,y1] € B. Then, by equation (2.33), we see that

llimo(xl —xu,Jxy +yy —Jxp —yu) =0, YA €AXy, yu € Axy,
H—

and, because A +J is maximal monotone, it follows by Lemma 2.3 (see Corollary
2.5) that [xp,yo +y2] € A+J. Thus, letting A tend to zero in (2.33), we see that

y € J(xo) +Axp + Bxo,

thereby completing the proof. [J
In particular, Theorems 2.4 and 2.6 lead to the following.

Corollary 2.6. Let X be a reflexive Banach space, A C X x X* a maximal monotone
operator, and let B : X — X* be a demicontinuous monotone operator. Then A+ B
is maximal monotone.

More generally, it follows from Theorem 2.6 that if A, B are two maximal mono-
tone sets of X x X*, and D(B) = X, then A + B is maximal monotone.
We conclude this section with a result of the same type in Hilbert spaces.

Theorem 2.7. Let X = H be a Hilbert space identified with its own dual and let A, B
be maximal monotone sets in H x H such that D(A) N D(B) # 0 and

(nAgu) > —C(lul® + AJArulP + Azl + 1), Viup]eB.  (239)
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Then A + B is maximal monotone.

Proof. We have denoted by A; = A2~ !(I— (I+21A)~") the Yosida approximation of
A.Forany y € H and A > 0, consider the equation

x) +Bx; +Ax), 2, (2.36)

which, by Corollaries 2.5 and 2.6 has a solution (clearly unique) x; € D(B). Let
xo € D(A) N D(B). Taking the scalar product of (2.36) with x; —xo and using the
monotonicity of B and A yields

(X2, = X0) + (¥o,%2 — X0) + (A x0,%3 —X0) < (¥,X3 —X0)-
Because, as seen in Proposition 2.2,
[Aaxoll < [Axo|, VA >0,

this yields
bl <M, VAo,

Next, we multiply equation (2.36) by A, x; and use inequality (2.35) to get, after
some calculations,
Azl <C, VA >0.

Now, for a sequence 4, — 0, we have

xln Ax’ Akn'xﬂ,n Ayh yﬂ,,, Ay27

where y; =y—x; —A;x; € Bx;),.
Then, arguing as in the proof of Theorem 2.6, it follows by Proposition 2.2 that
[x,y1] € A, [x,y2] € B, and this implies that y € x+ Ax + Bx, as claimed. O

Proposition 2.4. Let X be the Euclidean space RN and A : RN — RN be a monotone,
everywhere defined, and upper-semicontinuous operator (multivalued) such that the
set Ax is convex for each x € RN . Then A is maximal monotone in R¥ x RV,

Proof. We recall that A is said to be upper-semicontinuous if its graph is closed in
RY x RY. One must prove that there is A > 0 such that for each f € RN equation
Ax-+Ax > f has solution. We rewrite this equation as

1 1
xexf—xAx

and apply the Kakutani fixed point theorem to operator x AN (1/A)f—(1/A2)Ax
on the closed ball Kz = {x € R"; ||x|| < R}. By Theorem 2.5 we know that A(Ky)
is bounded for each R > 0. Then, choosing A sufficiently large, it follows that
T(Kgr) C Kg and so T has a fixed point in K, as claimed. O

Consider now a monotone measurable function y : R¥ — RY; that is,
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(v(x) =y (y),x—y)ny >0, Vx,y € RV.

(Here (-,-)n is the Euclidean scalar product.) We associate with y the following
multivalued graph (the Filipov mapping)

v(x)=(] [) convy (Bs(x)\E), Vx € RV,
6>0 m(E)=0

where Bg(x) = {y € RY; |ly —x||y < 8} and m(E) is the Lebesgue measure of the
subset E C RV. In the special case where N = 1, the Filipov mapping ¥ is obtained
by “filling the jumps” of y in discontinuity points; that is,

V(x) =[y(x—0),y(x+0)], VxeR.
Proposition 2.5. The operator Y is maximal monotone in R¥ x RV

Proof. The monotonicity of ¥ follows immediately from that of y. It is also easily
seen that ¥ is upper semicontinuous and has convex values. Then the conclusion
follows by Proposition 2.4. [

Monotone Operators in Complex Banach Spaces

LetX bea complex Banach space and let X* be its dual.
A monotone subset A C X x X* is called monotone if

Re(x —y,x" —y*) >0 for all [x,x*],[y,y"] € A.

If we represent X as X +iX, where X is a real Banach space and Aj,Ay C X x X*
are defined by

A1 (x,X) +iA2(x,X) = A(x + ix), Vx,x€X,
then the monotonicity condition reduces to

(x_y7Al(xvf) _Al(y75;)) + (f—j)jAz(X,)?) —AZ()’,S;)) > 0.

Define the operator &7 : X x X — X* x X* by

A (x,X) = {A1(x,X),A2(x,X) }

that is, A] = ReA, A, = ImA. Then A is monotone in X x X* if and only if o
is monotone in (X x X) x (X* x X*). Similarly, A is maximal monotone (i.e., it is
maximal in the class of monotone operators) if and only if 7 is maximal monotone.

In this way, the whole theory of maximal monotone operators in real Banach
spaces extends mutatis—mutandis to maximal monotone operators in complex Ba-
nach spaces.



2.2 Maximal Monotone Subpotential Operators 47

2.2 Maximal Monotone Subpotential Operators

The subdifferential of a lower semicontinuous convex function is an important
example of maximal monotone operator that closes the bridge between the theory
of nonlinear maximal monotone operators and convex analysis. Such an operator is
also called a subpotential maximal monotone operator.

Theorem 2.8. Let X be a real Banach space and let ¢ : X — R be an Ls.c. proper
convex function. Then d ¢ is a maximal monotone subset of X x X*.

Proof. 1t is readily seen that d ¢ is monotone in X x X*. To prove that d ¢ is maxi-
mal monotone, we assume for simplicity that X is reflexive and refer the reader to
Rockafellar’s work [26] for the proof in the general case.

Continuing, we fix y € X* and consider the equation

Jx+do(x) > y. (2.37)

Letf:X — R be the convex, 1.s.c. function defined by

1
F) =3 ¥+ 0(x) = (x,5)-
By Proposition 1.1, we see that

lim_f(x) = +oo,

(x| —ee
and so, by Proposition 1.4, we conclude that there exists xy € X such that
f(xo) =inf{f(x); x € X}.
This yields

1 1
S Il +@(0) — (0.3) < 5 Il +00) — (x,y), Ve X;

that is,
1
P(x0) — @(x) < (x0—x,3) + 5 (|Ix]* = [lxo]1*)
< (x0 —x,y) + (x — x0,Jx), VxeX.
In the latter inequality we take x = txp + (1 —#)u, 0 <t < 1, where u is an arbitrary
element of X. We get

¢ (x0) = @(u) < (xo —u,y) + (u—x0,w1),
where wy € J(txo+ (1 —1)u).

Fort — 1, wy — w € J(xg) because, as seen earlier, J is strongly—weakly closed
in X x X*. Hence,

o(xo) — () < (xo—u,y—w), VucX,
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and this inequality shows that y —w € d@(xo); that is, xo is a solution to equation
(2.37). We have therefore proven that R(J 4+ d¢@) = X*. O

In particular, this result leads to a simple proof of Proposition 1.6: if ¢ : X — R
is an l.s.c., convex, and proper function, then D(d Q) is a dense subset of D(@).

Proof. Let x be any element of D(¢) and let x; = J; x be the solution to the equation
(see (2.25))
J(xy —x)+Adp(xy) 0.

Multiplying this equation by x; — x, we get
Iz —x>+2A(@(x2) = @(x) <0, VA >0.

Because, by Proposition 1.1, ¢ is bounded from below by an affine function and
@(x) < oo, this yields

lim x; =x.

A—0
As xj € D(d@) and x is arbitrary in D(¢), we conclude that

D(¢) =D(d9),
as claimed. [
For every A > 0, define the function

e — u®

(p,l(x):inf{m—&-(p(u); uEX}7 VxeX, (2.38)

where @ : X — R is an Ls.c. proper convex function. By Propositions 1.1 and 1.4
it follows that @, (x) is well defined for all x € X and the infimum defining it is
attained (if the space X is reflexive). This implies by a straightforward argument
that ¢, is convex and l.s.c. on X. (Because ¢, is everywhere defined, we conclude
by Proposition 1.2, that ¢, is continuous.)

The function ¢, is called the Moreau regularization of ¢ (see [21]), for reasons
that become clear in the following theorem.

Theorem 2.9. Let X be a reflexive and strictly convex Banach space with strictly
convex dual. Let ¢ : X — R be an Ls.c. convex, proper function and let A = ¢ C
X x X*. Then the function @, is convex, continuous, Gdteaux differentiable, and
Vo, = A, forall A > 0. Moreover:

_ 2
0 (x) = W +o(J)x), VA >0, x€X; (2.39)

)lLiLI%) 0 (x) = @(x), VxeX; (2.40)

@(Jx) < @1(x) < @(x), VA >0,x€X. (241)
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If X is a Hilbert space (not necessarily identified with its dual), then @, is Fréchet
differentiable on X.

Proof. We observe that the subdifferential of the function

Jx — u®

7 + @ (u)

is just the operator u — A~ 'J(u —x) + d(u) (see Theorem 2.10 below). This im-
plies that every solution x, of the equation

27 (u—x)+9¢(u) 30

is a minimum point of the function

w el 9(u)

Recalling that x; = J)x, we obtain (2.39). Regarding inequality (2.41), it is an im-
mediate consequence of (2.38). To prove (2.40), assume first that x € D(¢). Then, as
seen in Proposition 2.3, lim, _,J3x = x, and by (2.41) and the lower semicontinuity
of ¢, we infer that

o(x) < limin P(Jyx) < liminf g, (x) < @(x).

Ifx ¢ D(¢) (i.e., ¢(x) = +o0), then limy _, ¢, (x) = +o0 because otherwise there
would exist {4, } — 0 and C > 0 such that

¢, (x) <C, Vn.

Then, by (2.39), we see that lim, ...J) x = x, and again by (2.41) and the lower
semicontinuity of ¢, we conclude that ¢(x) < C, which is absurd.

To conclude the proof, it remains to show that ¢, is Gateaux differentiable and
Vo, =A,. By (2.39), it follows that

1
o1() = 9a(x) < (2 0) =2 ()41 + 5 (ly = S O = [l = T () [1%)
= (y=xA2) + (o (y) = 3A1y) + (x = /2 (x), A2Y)
1
g y=1A WP = lx =T @)[7) < (0 —x,A2y).
Hence,
0(y) — 0 (x) = (y —x,A2x) < (y —x,Apy — Apx) (2.42)

for all x,y € X and A > 0. The latter inequality clearly implies that

i P2 1) — @ (x)
110 t

< (u,Ayx), Yu,x € X,
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because, as seen earlier, A, is demicontinuous. Hence, ¢, is Gateaux differentiable
and V@, = (d9); =A,.

Now, assume that X is a Hilbert space. Then, as seen earlier in Proposition 2.3,
A) : X — X is Lipschitz continuous with the Lipschitz constant not greater than
2/A. Then, by inequality (2.42), we see that

2
|92 (X) — Q1) — (x—y,Azx)| < = [lx—y|>,  Vxy€X,
A

and this shows that ¢, is Fréchet differentiable. [

Let us consider the particular case where ¢ = Ix (see (1.17)), K is a closed con-
vex subset of X, and X is a Hilbert space Then

_ 2
(Ix)3 (x) = w, VxeX, A >0, (2.43)

where Pkx is the projection of x on K. (Because K is closed and convex, Pxx is
uniquely defined.) Moreover, as previously seen, we have

Pc=J,=I+AA)7",  vA>o0. (2.44)

It should be said that (2.38) is a convenient way to regularize the convex l.s.c. func-
tions @ in infinite dimensions and, in particular, in Hilbert spaces, the main ad-
vantage being that the regularization ¢, remains convex and is C' with Lipschitz
differential V¢, .

A problem of great interest in convex optimization as well as for calculus with
convex functions is to determine whether given two L.s.c., convex, proper functions
fand gon X, d(f+g)=df+dg. The following theorem due to Rockafellar [25]
gives a general answer to this question.

Theorem 2.10. Let X be a Banach space and let f : X — R and g : X — R be two
L.s.c., convex, proper functions such that D(f) NintD(g) # 0. Then

d(f+g)=0df +0g. (2.45)

Proof. If the space X is reflexive, (2.45) is an immediate consequence of Theo-
rem 2.6. Indeed, as seen in Proposition 1.7, intD(dg) = intD(g) and so D(df) N
intD(dg) # 0. Then, by Theorem 2.6, df + dg is maximal monotone in X x X*.
On the other hand, it is readily seen that d f +dg C d(f +g). Hence, df +dg =
I(f+8).

In the general case, Theorem 2.10 follows by a separation argument we present
subsequently.

Because the relation d f + dg C d(f + g) is obvious, let us prove that

d(f+g) CIf+0g.

To this end, consider xo € D(df)ND(dg) and w € J(f + g)(xo), arbitrary but fixed.
We prove that w = w| 4+ wy, where w; € df(xg) and w| € dg(xp). Replacing the
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functions f and g by x — f(x+x0) — f(x0) — (x,21) and x — g(x+x0) — g(x0) —
(x,22), respectively, where w = z; + zp, we may assume that xo = 0, w = 0, and
f(0) = g(0) = 0. Hence, we should prove that 0 € d f(0) 4+ dg(0). Consider the sets
E;,i=1,2, defined by

Ey ={(x,1) e X xR; f(x)
E; ={(x,A) e X xR, g(x)

A},

<
<A},

Inasmuch as 0 € d(f + g)(0), we have

0= (f+2)(0) =inf{(f +¢)(x); x € X},

and therefore £ NintE> = 0. Then, by the separation theorem there exists a closed
hyperplane that separates the sets E| and E5. In other words, there are w € X* and
a € R such that

(w,x)+ad <0, Y(x,A) € Ey,

(2.46)
(w,x)+ oA >0, Y(x,A) € E.

Let us observe that the hyperplane is not vertical; that is, & # 0. Indeed, if a = 0,
then this would imply that the hyperplane (w,x) = O separates the sets D(f) and
D(g) in the space X, which is not possible because D(f) NintD(g) # 0. Hence,
a # 0, and to be more specific we assume that & > 0. Then, by (2.46), we see that

g(x) < —A < (wx) < —af(x), VxeX,

and, therefore, (1/a)w € df(0), — (1/a)w € dg(0) (i.e., 0 € df(0) + dg(0)), as
claimed. O

Theorem 2.11. Let X = H be a real Hilbert space (identified with its own dual) and
let A be a maximal monotone subset of H x H. Let ¢ : H — R be an Ls.c., convex,
proper function such that D(A) N D(dg) # 0 and, for some h € H,

O((I+AA) " (x+Ah) < o(x) +CA(1 +9(x)),  VxeD(p), A >0. (2.47)

Then A + 9@ is maximal monotone and D(A + d @) = D(A)ND(@).

Proof. We proceed as in the proof of Theorem 2.7. Let y be arbitrary but fixed in H.
Then, for every A > 0, the equation

X +Aux, +00(xy) >y

has a unique solution x; € D(d¢). We multiply the preceding equation by
x—Jj (x3 + Ah) and use condition (2.47). This yields

1Az x>+ (Apxa. I (x2) = Ja (xa + k) < CA(IYI A+ 1Al + x| + @ (x2) + 1),

where J; = (I+21A)~!. We get
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2
Az l” < AT+ 1A + el + @ () + 1)

On the other hand, multiplying the latter equation by x; — xo, where xo € D(A) N
D(d), we get
2 ll? + @ (x2) < C(llAzx0l1* + @(x0) + 1).

Hence, {A x; } and {x; } are bounded in H. Then, as seen in the proofs of Theorems
2.6 and 2.7, this implies that x; — x, where x is the solution to the equation

x+de(x)+Ax>y.

Now, let us prove that

D(A)ND(¢) C D(A)ND(p) C D(A)ND(I9).
Let u € D(A) N D(¢) be arbitrary but fixed and let i be as in condition (2.47).
Clearly, there is a sequence {u) } C D(¢) such that uy +Ah € D(¢) and u; — u
as A — 0. Let vy =J, (u), +Ah) € D(A)ND(¢) (by condition (2.47)). We have

v —ull < [Va(ua +Ah) = Jyul + |lu = Jyul| -0 as A =0,

because u € D(A) (see Proposition 2.2). Hence,

D(A)ND(p) C D(A)ND(o).
Now, let u be arbitrary in D(A) N D(¢@) and let x; € D(A) ND(d @) be the solution to
X3 +A(Ax) +do(xy)) D u.

By the definition of d @, we have

A(@(x2) — 9()) < (u—xz — Axg, 33 — ) < — [l — 33|+ A [A%]| e —x3],

VA >0.
Hence, x; — u for A — 0, and so D(A)ND(¢) C D(A)ND(d), as claimed. [J
Remark 2.1. In particular, condition (2.45) holds if
(Ap(x+Ah),y) > —C(1+¢(x)), VA >0,

for some i € H, and all [x,y] € d@.

In fact, condition (2.47) can be seen as an abstract substitute for the maximum
principle because in some specific situations (for instance, if A is an elliptic operator)
it can be checked via maximum principle arguments.

We conclude this section with an explicit formula for d¢ in term of the direc-
tional derivative, ¢’.
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Proposition 2.6. Let X be a Banach space and let ¢ : X — R be an ls.c., convex,
proper function on X. Then, for all xo € D(d¢),

20(x0) = {x € X*; @' (x0,u) > (u,x5), YueX}. (2.48)
Proof. Let x§ € d¢(xo). Then, by the definition of d¢@,
o(x0) — @(xo +1u) < —t(u,xp), YueX,t>0,

which yields
(PI(X(),M) > (u7x6)a VueX.

Assume now that (u,xj) < ¢'(xo,u), Yu € X. Because ¢ is convex, the function
t — (@(xo+tu) — @(xo)/t) is monotonically increasing and so we have

(u,x5) <17 (@(xo+1u) — 9(x0)),  VueX, 1>0.
Hence x; € d¢(xo), and the proof is complete. [

Formula (2.48) can be taken as an equivalent definition of the subdifferential d ¢,
and it may be used to define the generalized gradients of nonconvex functions.
It turns out that, if @ is continuous at x, then

@' (xo,u) = sup{(u,x})); x5 € d9(x0)}, ucX. (2.49)

Examples of Subpotential Operators

There is a general characterization of maximal monotone operators that are subdif-
ferential of 1.s.c. convex functions due to Rockafellar [23]. A set A C X x X* is said
to be cyclically monotone if

(x0 —x1,%0) 4+ + (Xn—1 = Xn, %, 1) + (X0 — X0,X,) >0, (2.50)

for all [x;,x]] € A, i=0,1,...,n. A is said to be maximal cyclically monotone if
it is cyclically monotone and has no cyclically monotone extensions in X x X*. It
turns out that the class of subdifferential mappings coincides with that of maximal
cyclically monotone operators. More precisely, one has the following.

Theorem 2.12. Let X be a real Banach space and let A C X X X*. The set A is the
subdifferential of an Ls.c., convex, proper function from X to R if and only if A is
maximal cyclically monotone.

We leave to the reader the proof of this theorem and we concentrate on some
significant examples of subdifferential mappings.

1. Maximal monotone sets (graphs) in R x R. Every maximal monotone set
(graph) of R x R is the subdifferential of an Ls.c., convex, proper function on R.
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Indeed, let B be a maximal monotone set in R x R and let 8 : R — R be the func-
tion defined by

BO(r) = {y € B(r); ly| =inf{|z|: z€ B(r)}},  VreR.

We know that D(B) = [a,b], where —co < a < b < oo. The function $° is monotoni-
cally increasing and so the integral

j(r):/rﬁ‘)(u)du, VreR, (2.51)
o

where ry € D(f), is well defined (unambiguously a real number or +<o). Clearly,
the function j is continuous on (a,b) and convex on R. Moreover,

limiglfj(r) > j(b) and liminfj(r) > j(a).
Finally,
j) = ) = [ Bwdu<vir—r),  Virv]ep,reR
1

Hence 8 = @, where j is the l.s.c. convex function defined by (2.51).

It is easily seen that if B : R — R is a continuous and monotonically increasing
function, then 3 is a maximal monotone graph in R x R in the sense of general
definition; that is, the range of u — u+ f(u) is all of R. (By a monotonically increa-
sing function we mean, here and everywhere in the following, a monotonically non-
decreasing function.) If B is a monotonically increasing function discontinuous in
{rj}7-,, then as seen earlier one gets from 8 a maximal monotone graph § C Rx R
by “filling” the jumps of f in r;; that is,

s B, for r#rj,
ﬁ(r)_{[ﬁ(rj—0>,ﬁ(r,~+0)], for r=r;.

(See Proposition 2.4.)

2. Self-adjoint operators. Let H be a real Hilbert space (identified with its own
dual) with scalar product (+,-) and norm | - |, and let A be a linear self-adjoint positive
operator on H. Then, A = d ¢, where

1
Lg12,2 D(A!/2
o(x) = 3 WAL xe DA, (2.52)

o0, otherwise.

(Here, A'/2 is the square root of the operator A.)
Conversely, any linear, densely defined operator that is the subdifferential of an
L.s.c. convex function on H is self-adjoint.
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To prove these assertions, we note first that any self-adjoint positive operator A
in a Hilbert space is maximal monotone. Indeed, it is readily seen that the range of
the operator I + A is simultaneously closed and dense in H. On the other hand, if
¢:H— R is the function defined by (2.52), then clearly it is convex, l.s.c., and

1
Plx) —ou) =5 (JA"2x > = |A"2u?) < (Ax,x—w),
Vx € D(A), uc D(A'/?).

Hence A C d o, and, because A is maximal monotone, we conclude that A = d ¢.

Now, let A be a linear, densely defined operator on H of the form A = dy, where
v : H — Riis an Ls.c. convex function. By Theorem 2.9, we know that Ay = Vs,
where A = A~ (I —AA)~!. This yields

d
7 vy (tu) = t(Aju,u), YueH,te]|0,1],

and therefore y; (1) = (Aju,u)/2 for all u € H and A > 0. Calculating the Fréchet
derivative of y; , we see that

1

Hence A; = AI, and letting A — 0, this implies that A = A*, as claimed.

More generally, if A is a linear continuous, symmetric operator from a Hilbert
space V to its dual V* (not identified with V), then A = d @, where ¢ : V — R is the
function

o(u) = % (Au,u), YueVv.

Conversely, every linear continuous operator A : V — V' of the form d¢ is sym-
metric.

In particular, in virtue of Theorem 1.10, if €2 is a bounded and open domain of
RY with sufficiently smooth boundary (of class C2, for instance), then the operator
A:D(A) C L*(Q) — L*(R) defined by

Av=—Ay,  WeD(A), D(4)=H)Q)NHQ),
is self-adjoint and A = d ¢, where ¢ : L>(2) — R, is given by
1 / 2 - 1
— | |Vy|~dx if ye Hy(R),
e(y) =4 2/
oo otherwise.

This result remains true for a nonsmooth bounded open domain if it is convex.
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3. Convex integrands. Let  be a measurable subset of the Euclidean space RV
and let LP(Q), 1 < p < oo, be the space of all p summable functions on Q. We set
Lh(Q) = (Lr(Q)".

The function g : 2 x R™ — R is said to be a normal convex integrand if the
following conditions hold.

(i)  For almost all x € £, the function g(x,-) : R™ — R is convex, l.s.c., and not
identically +-oco.

(i) g is £ X % measurable on Q x R™; that is, it is measurable with respect
to the o-algebra of subsets of Q2 x R™ generated by products of Lebesgue
measurable subsets of 2 and Borel subsets of R"”.

We note that if g is convex in y and intD(g(x,-)) # @ for every x € Q, then
condition (ii) holds if and only if g = g(x,y) is measurable in x for every y € R”
(see Rockafellar [27]).

A special case of an .Z x % measurable integrand is the Carathéodory integrand.
Namely, one has the following.

Lemma 2.5. Let g = g(x,y) : Q X R"™ — R be continuous in y for every x € Q and
measurable in x for every y. Then g is £ X 98 measurable.

Proof. Let {z}'}7, be a dense subset of R” and let A € R arbitrary but fixed. Inas-
much as g is continuous in y, it is clear that g(x,y) < A if and only if for every n there
exists z/' such that ||z} —y|| < (1/n) and g(x,z}) < A + (1/n). Denote by £;, the set
{xe Q; gx,2}) <A+ (1/n)} and put ¥;, = {y € R™; ||y —z}|| < 1/n}. Inasmuch
as

{(x,y) € 2 xR" g(x,y) <A} = U Qin X Y,

n=1 i=1
we infer that g is .Z x 2 measurable, as desired. [J
Let us assume, in addition to conditions (i) and (ii), the following.

(iii) There are o € L%,(R2), 1/p+1/q=1,and B € L'(Q) such that
g(x,y) > (a(x),y) +B(x), ae.xcQ,yecR", (2.53)

where (-, -) is the usual scalar product in R™.
(iv)  There is yo € L}, such that g(x,yo) € L' (Q).

Let us remark that if g is independent of x, then conditions (iii) and (iv) automa-
tically hold by virtue of Proposition 1.1. B
Define on the space X = L} (Q2) the function I, : X — R,

Loy | Jygteenar i gto eL@), s
o0

otherwise.
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Proposition 2.7. Let g satisfy assumptions (1)—(iv). Then the function I, is convex,
lower semicontinuous, and proper. Moreover,

I, (y) ={w e LL(Q); w(x) € dg(x,y(x)), a.e. x € Q}. (2.55)
Here, dg is the subdifferential of the function y — g(x,y).

Proof. Let us show that I, is well defined (unambiguously a real number or +eo) for
every y € L} (). Note first that for every Lebesgue measurable functiony :  — R™
the function x — g(x,y(x)) is Lebesgue measurable on 2. For a fixed A € R, we set

E={(x,y) € 2xR" g(x,y) <A}

Let us denote by .7 the class of all sets S C £ x R™ having the property that the
set {x € Q; (x,y(x)) € S} is Lebesgue measurable. Obviously, S contains every set
of the form T x D, where T is a measurable subset of 2 and D is an open subset of
R"™. Because . is a o-algebra, it follows that it contains the o-algebra generated by
the products of Lebesgue measurable subsets of £2 and Borel subsets of R™. Hence,
E € .7, and therefore g(x,y(x)) is Lebesgue measurable; that is, I, is well defined.
By assumption (i), it follows that I, is convex, whereas by (iv) we see that I, # +-oo.
Let {y,} C Li(Q) be strongly convergent to y. Then there is {y,, } C {y,} such that

Y (X) = y(x), ae. xe€Q for ng — oo

Then, by assumption (iii) and by Fatou’s lemma, it follows that
liminf A (8(x, () — (@(x),ym, (x)) — B (x) )dx
> [ (6y(0) = (@), 5(0)) = B

and therefore
liminfZ, (y,, ) > I(y)-

ny—oo

Clearly, this implies that liminf, ... I, (y,) > I(y); that is, I, is 1.s.c. on X.
Let us now prove (2.55). It is easily seen that every w € L},(2) such that
w(x) € dg(x,y(x)) belongs to dl,(y). Now, let w € dlg; that is,

| (sey() —gleut))dr < [ (w3 —ul)dx,  vueL(@).

Q

Let D be an arbitrary measurable subset of 2 and let u € L}, (£2) be defined by

Yo forxe D,
u(x) = _
y(x) forxe Q\D,

where yy is arbitrary in R™. Substituting in the previous inequality, we get
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] (6060 3(0) = g.30) = (w(), () = 30))dx < .
D is arbitrary, therefore this implies, a.e. x € Q,

8(x,y(x)) < g(x,y0) + (wlx),y(x) =yo), ~ Vyo € R™.
Hence, w(x) € dg(x,y(x)), a.e. x € Q, as claimed. (J

The case p = oo is more subtle, because the elements of dl,(y) C (L;(£2))* are
no longer Lebesgue integrable functions on £2. It turns out, however, that in this case
91, (y) is of the form p, + ps, where , € L}, (), pta(x) € dg(y(x)), a.e., x € 2, and
U is a singular element of (L, (€2)))*. We refer the reader to Rockafellar [28] for
the complete description of dl, in this case.

Now, let us consider the special case where

0 if yeKk,
gx,y) =Ik(y) =
oo if y¢ K,

K being a closed convex subset of R™. Then, /, is the indicator function of the closed
convex subset % of L, (Q) defined by

H ={yeLll(Q); y(x) €K, ae. x€Q},

and so by formula (2.55) we see that the normal cone N C L,(2) to J¢ is de-
fined by
N (y) = {w € Lj,(2); w(x) € Ng(y(x)), ae. xeQ}, (2.56)

where N (y) = {z € R"; (z,y —u) >0, Vu € K} is the normal cone at K iny € K.
In particular, if m = 1 and K = [a, b], then

Nf(-)iz {WGLq(Q); W(X) =0, ae. in [XE Q; a <y(x) < b}v (2.57)
w Z

(x) >0, ae.in [x € Q; y(x) =b], w(x) <0, a.e.in [x € 2; y(x) =dl}.
Let us take now K = {y € R™; ||y|| < p}. Then,

0 if [yl <p,

Ng(y) = .
K Uy if |yl =p,

A>0
and so Ny is given by

N (y) ={w € Li(Q): w(x) =0, ae.in [x € Q: [y(x)|| < p], w(x) = A(x)y(x),
ae.in [x € Q; |ly(x)|| = p], where A € L}, (2), A(x) >0, ae. x € Q}.
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Elliptic nonlinear operators on bounded open domains of RN with appropriate
boundary value conditions represent another source of maximal monotone opera-
tors and, in particular, of subpotential operators. We give a few examples here.

Corollary 2.7. The mapping ¢y : L' (Q) — L(Q) defined by
1() = {[ull 1 yws w(x) € L*(2), w(x) € signu(x) a.e. x € Q}
is the duality mapping J of the space X = L' (Q).

Proof. Ttis easily seen that ¢; (1) € J(u), Yu € L' (). On the other hand, by Propo-
sition 2.7 we have

Aull gy ={w € L*(Q); w(x) € signu(x), ae.x€Q}.

This implies that
d ! 2 = Vue L'(Q
> HuHLl(Q) ‘Pl(u)a u ( )

and, because by Theorem 2.8 the mapping o (% Hu||i] ( Q)) is maximal monotone
in L!(Q) x L*(£), we conclude that so is ¢; and, because ¢; C J, we have ¢; =
as claimed. J

4. Semilinear elliptic operators in L*(£2). Let £ be an open bounded subset of
RV, and let g:R— R be a lower semicontinuous, convex, proper function such that
0€ D(dg).

Define the function ¢ : L>(2) — R by

o) = /szC'VYVJFg(Y))dx if ye H}(Q)and g(y) € L'(Q),

oo otherwise.

(2.58)

Proposition 2.8. The function ¢ is convex, l.s.c., and # +oo. Moreover, if the boun-
dary dQ is sufficiently smooth (for instance, of class C*) or if Q is convex, then
dp C L*(Q) x L*(Q) is given by

dp={ [ywh weL*(Q): y € Hy(Q)NH*(Q),

(2.59)
w(x) +Ay(x) € dg(y(x)), a.e. x € Q}.

Proof. It is readily seen that @ is convex and # +oo. Let {y,} C L?(£2) be strongly
convergent to y as n — oo. As seen earlier,

liminf gyn dx>/ gy

n—oo

and it is also clear, by weak lower semicontinuity of the Lz(.Q)-norm, that
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liminf [ [Vya|?dx > / VyPdx.
n—e JQ JQ

Hence, liminf, . @(y,) > @(y).
Let us denote by I C L?(Q) x L*(Q) the operator defined by the second part of
(2.59); that is,

I ={[yw] € (H(Q)NH*(Q)) x L*(Q);
w(x) € —Ay(x)+dg(y(x)), a.e.x € Q}.

The inclusion I C d¢ is obvious, thus it suffices to show that I" is maximal
monotone in L2(.Q) To this end, observe that I' = A, 4+ B, where Ayy = —Ay,
Vy € D(A2) = H} (Q)NH?(Q),and By = {v € L*(Q); v(x) € dg(y(x)), a.e. x € Q}.
As seen earlier, the operators A, and B are maximal monotone in L*(Q) x L?(Q).
Replacing B by y — By —yo, where yo € B(0), we may assume without loss of gene-
rality that O € B(0). On the other hand, it is readily seen that (Byu)(x) = By (u(x)),
ae. x€Q forall u € L*(Q), where B =dg, and By = A7 (1 —(14+AB)~") is the
Yosida approximation of 3. We have

(Aou, Byut) = /AuﬁA Jdx >0,  VueHN(Q)NHA(Q),
or, equivalently,
/g (14+2142)" dx</ gy(x))dx,  Vyel*(Q),
which results from the following simple argument. We set z = (I +2AA,) "y
1—AAz=y in Q;z€H}(Q)NH*(Q).

If we multiply the latter by By (z) = (1/u)(z— (14 pB)"'z), u > 0, and integrate
on 2, we obtain that

/Qﬁu(z)(z—)’) <0,  Vu>0,

because (inasmuch as ﬁll > 0) we have

/Q AzBy(2)dx = — /Q BL()IVzPdx <0,  Yu>0.

This yields
/ gu(2)dx < / gu(y)dx, — Vu>0,
Jo Q
where g, = fB;. Then, letting 4 — 0, and recalling Theorem 2.9, we get the desired

inequality. (As a matter of fact, this calculation works if B; € C'(R) but, in a general
situation, we replace 3; by a C! mollifier regularization (3, )¢ and let € tend to zero.)
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Then, applying Theorem 2.7 (or Theorem 2.11), we may conclude that
I' = A, + B is maximal monotone. [

Remark 2.2. Because A; + B is coercive, it follows from Corollary 2.2 that
R(A; + B) = L*(Q). Hence, for every f € L?(£2), the Dirichlet problem

—Ay+ S5 f, ae.inQ,
y+BG)>f 2.60)
y=0, on dQ,
has a unique solution y € H} (Q) NH?(Q).
In the special case, where 3 C R x R is given by
B 0 if r >0,
r) =
R™ if r=0,
problem (2.60) reduces to the celebrated obstacle problem
—Ay=f, a.e.in [y > 0],
—Ay>f,y>0, ae.in(2, (2.61)
y=0, on dQ.

This is an elliptic variational inequality describing a free boundary problem, which
is discussed in some detail later.

We also note that the solution y to (2.60) is the limit in H} () of the solutions
Ve to the approximating problem

{—Awﬁs(y):f, in Q,

2.62
y=0, on dQ2, .

where f3; is the Yosida approximation of . Indeed, multiplying (2.62) by ye, we get
||ys||i,é(9) + I\Ayelliz(m <C, Ve>O0,
and therefore {y,} is bounded in H} () NH?(£2). This yields
190 =y2)Pdx+ [ (Be(ve) = Baya) (e —ya)dx =,
and, therefore,

| V0e =y Pt [ (Belve) =B (3)) (eBelve) ~ 2B (2))dx <0,
Q Q

because Be(y) € B((1+¢€B)'y) and B is monotone. Hence, {y¢} is Cauchy in
H} (), and so y = limg_o . exists in H] (). This clearly also implies that
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Aye — Ay weakly in L*(Q),
ye =y  weakly in H*(Q),
Be(ye) — g  weakly in L?(Q2).

Now, by Proposition 2.2(iv), we see that g(x) € B(y(x)), a.e. x € £, and so y is the
solution to problem (2.60).

5. Nonlinear boundary Neumann conditions. Let £2 be a bounded and open sub-
set of RY with the boundary 9 of class C?. Let j: R — R be an Ls.c., proper,
convex function and let 8 = 9 j. Define the function ¢ : L?(2) — R by

1 2 . . 1 . 1
o(u) = 5/_(2 [Vu| dx—i—/(mj(u)dx if ue H'(Q), j(u) € L'(0Q), (2.63)
o0 otherwise.

Because for every u € H'(Q) the trace of u on € is well defined and belongs to
L?(9Q) (see Definition 1.2), formula (2.63) makes sense. Moreover, arguing as in
the previous example, it follows that ¢ is convex and L.s.c. on L?(£). Regarding its
subdifferential d¢ C L*(Q) x L*(Q), it is completely described in Proposition 2.9,
due to Brezis [3].

Proposition 2.9. We have
20(u) = —Au, Yu e Do), (2.64)

where

D(do) = {u € H*(Q); 73—5 € B(u), a.e. on BQ}

and 9d/0V is the conormal derivative to dQ. Moreover, there are some positive
constants Cy,Cy such that

HMHHZ(.Q) §C1||M—AMHL2(Q>+C27 VueD(a(p) (2.65)
Proof LetA :L?(Q) — L?*(Q) be the operator defined by
Au = —Au, ue D(A),

D(A) = {u € H*(Q); _% € B(u), ae.on 8.(2}.

Note that A is well defined because, for every u € H2(Q), (du/dv) € H'/>(9Q). 1t
is easily seen that A C d¢. Indeed, by Green’s formula,

/QAu(u—v)dx: /QVu(Vu—Vv)dx—F/aQB(u)(u—v)dx

1 1
> f/ |Vu|2dx+/ j(u)dx—f/ |Vv|2dx—/ Jj(v)dx
2Ja 20 2Ja 2Q
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for all u € D(A) and v € H' (). Hence,
(Au,u—v) > o(u) — o(v), Yu € D(A), v € L*(Q).

(Here, (-,-) is the usual scalar product in L?(£).) Thus, to show that A = d¢, it
suffices to prove that A is maximal monotone in L?(Q) x L*>(Q); that is, R(I +A) =
L*(Q). Toward this aim, we fix f € L?() and consider the equation u + Au = f:

u—Au=f in Q,

d (2.66)
£+ﬁ(u)90 on Q.
We approximate (2.66) by
u—Au=f in Q,
ou (2.66)'

E—Fﬁ,l(u) =0 on dQ,

where B3 = A~'(1 —(14+AB)~"), A > 0. Recall that B, is Lipschitz continuous
with Lipschitz constant 1/2 and B; (u) — B°(u), Yu € D(B), for A — 0.
Let us show first that equation (2.66)’ has a unique solution u; € H*(). Indeed,

consider the operator u N v|a_Q from L*(9Q) to L*(9Q), where v € H'(Q) is the
solution to the linear boundary value problem

v—Av=f in Q, v—&—l%:(l—i—lﬁ)*lu on dQ. (2.67)

(The existence of v is an immediate consequence of the Lax—Milgram lemma.)
Moreover, by Green’s formula we see that

1
a2 a2 1 o2
v=5l3sq) + [ V=) Pdvt 5 [ (=7
<o [ (2B = (1 AB) B P
A Joo
where {v,u} and {7, i} satisfy (2.67). Because
[(1+AB) 'x=(1+AB) 'y <[x—)l,  VxyeR, 2 >0,
we infer that
|2 L\ u—Tils < 1 1|2
HV_VHHI(_Q)"‘ﬁH u— ”HLZ(aQ) > %HM_MHLZ(()_Q)'

Because, by the trace theorem, the map v — v‘ 20 is continuous from H 1(.(2) into
H'2(0Q) C L*(9R2), we have

[v="lg1(0) 2 ClTu—Til 250,
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and so the map T is a contraction of L>(9€). Applying the Banach fixed point
theorem, we therefore conclude that there exists u € L?(9 ) such that Tu = u, and
so problem (2.66) has a unique solution u; € H'(£). We have

MA—AM)L :f in .Q,

d (2.68)
%:—ﬁl(ul) on dQ.

We note that B (u;) € H'(Q) (because 8 is Lipschitz) and so its trace to 9
belongs to H'/ 2(9R), we conclude by the classical regularity theory for the linear
Neumann problem (see Theorem 1.12) that u; € H*(Q).

Let us postpone for the time being the proof of the following estimate,

lurllmz@) < COA+ 1 ll2@), YA >0, (2.69)

where C is independent of A and f.
Now, to obtain existence in problem (2.66), we pass to limit A — 0 in (2.68).

Inasmuch as the mapping
du
u— (“|ag’ av’a_o>

is continuous from H?(Q) to H>?(dQ) x H'/>(9Q) and the injection of H?(Q)
into H'(Q) C L?(Q) is compact, we may assume, selecting a subsequence if nec-
essary, that, for A — 0,

up —u in H*(Q),
up —u in H'(Q),
uplpo = lyq in H32(0Q) C L*(0Q), (2.70)
8u;L (9” . 12 5
v ov ™ H'/%(0Q) C L*(0Q).

Moreover, because by (2.69) {B; (u3)} is bounded in L?(9 ), we may assume that,
for A — 0,
Bi(uy) —g in L*(9Q). (2.71)

It is clear by (2.68), (2.70), and (2.71) that

u—Au=f in Q,
du

EJrg:O, a.e.on dQ.

Let us show that g(x) € B(u(x)), a.e. x € . Indeed, the operator BC L2(0Q) x
L?(9Q) defined by

B = {[u,v] € L2(0Q) x L*(dQ); v(x) € B(u(x)) a.e. x € IQ}
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is obviously maximal monotone, and
Br(w)@) =Ba(u(x)),  (I+AB) u)(x) = (1+2AB) u(x), ae. xedQ.

By (2.71), By (un) — g (I +AB)~"up — u, and By (uz) € B((I+AB) 'y, there-
fore we conclude that g € §(u) (because 3 is strongly—weak closed). We have there-
fore proved that u is a solution to equation (2.66), and because f is arbitrary in
L?(Q), we infer that A = d¢. Finally, letting A tend to zero in the estimate (2.69),
we obtain (2.65), as claimed. [

Proof of estimate (2.69). Multiplying equation (2.68) by u) — ug, where ug € D()
is a constant, we get after some calculation involving Green’s lemma that

/Q(ui [V P)dx < C </Q Frdx+ 1) :

(We denote by C several positive constants independent of A and f.) Hence,

lurlla o) < CUfll2@ +1),  VA>0. (2.72)

If Q' is an open subset of Q such that Q' c £, then we choose p € Ci’(£2) such
that p =11in Q' Wesetv= puy and note that

v—Av=pf—uyAp —2Vp-Vu,; in Q. (2.73)

Because v has compact support in £, we may assume that v € H>(R"Y), and equation
(2.73) extends to all of RV, Then, taking the Fourier transform and using Parseval’s
formula, we get

IVlE2wyy < CUIf 2 (0) + el o)),

and, therefore, by (2.72) we get the internal estimate
luallgzny < CUIfll2@)+1), VA >0, (2.74)

where C is dependent of Q' CC Q.

To obtain HZ-estimates near the boundary 9, we use the classical method
of tangential quotients. Namely, let xop € d2, U be a neighborhood of xq, and
@ : U — Q be such that ¢ € C2(U), ¢! € C*(Q), ¢7'(Q1) = 2NU, and
¢ '(Qo) =92 NU, where 0 = {y e RY; |yl <1, [yv| <1}, 04 = {y € ©;
0<yn<1},Q ={y€Q; yv=0},and y = (¥/,yn) € R". (Because 9L is of
class C?, such a pair (U, @) always exists.) Now, we “transport” equation (2.73)
from U N2 on Q, using the local coordinate ¢. We set

w(y) = (v(y), WeQ, y=9 ",

and notice that w satisfies on O the boundary value problem
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N (4 <y>aw)+ib<>a fehw=gk) in Q
_ 2 g () 2 ow _ ,
K219y, 7 o j=1 9yj : (2.75)

P

T +Bu(w) =0 on Qo,
where g(y) = f(y(y)),

N a a .
ak]<y> = Z axj TZ, Vye Q+a (P: ((pla"ﬂ(pN)7

and
oW _ g 9w 99,
ov i’jzl(?yj ax,’

cos(V,x;)

(v is the conormal derivative to d€2). Because @y(x) = 0 is the equation of the
surface dQ2 NU, we may assume that d @y /dx; = cos(V,x;), and so

d
£__Z8 ajy on Q.

Assuming for a while that f € C'(Q), we see that z = dw/dy;, | <i <N —1,
satisfies the equation

Pt 18 ’8 bi 8y] g ay]
0 .
+C(y)Z+c )w = afy_g(y) in Oy, (2.76)
0 ow d
7= Pl 3 2 on

Now, let p € C5(Q, ) be such that p(y)=0 for ||y’ || >2 2<y;<1,and p(y)=1 for
'] < 1 and 0 < yy < 1. Multiplying (2.76) by p?z and integrating on Q. , we get

/ p*zidy + Z / (P z y+/ p° By ()2 dy

k,j=1

8w Ba iN 8
= tm g +/ — d
;/Qop dy; 9y " o 9yig(y)z(y) Y

~ ow
—Z/Q (,ay —l—c,a )zdy—i—/ (cz+c'w)zp?d
+ j

Taking into account that
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Z ay (&&= 0§, Ve 0y, EeRY,
k,j=1

we find after some calculations that

N 9 2
2 4 2 5
j:Zl 0.P ) (ay,) dy < C(llgllz2 (0, ) + IWllF2(g, ) +1)-

Hence,

9*w
H < iz + e lgi ey + 1)

dy;dy;

L2(0+)

fori=1,2,...N—1, j=1,...,N.
Because ayy(y) > wo > 0 forall y € O, by equation (2.75) and the last estimate,
we see that
H *w

%

< C(If 2@ + luallpr @) +1)-
L2(0+)

Hence,
oWl 0.y < CUIf Il 2@y +1)-

Equivalently,

[(P-@urllmzwne) <CUI 2@+, VA>0.
Hence, there is a neighborhood U’ C U such that
lurllmzwing) < CUIfllz@)+1), VA >0. (.77

Now, taking a finite partition of unity subordinated to such a cover {U} of dQ and
using the local estimates (2.74) and (2.77), we get (2.69). This completes the proof
of Proposition 2.9. [J

We have incidentally proved that, for every f € LZ(Q), the boundary value pro-
blem (2.66) has a unique solution u € H*(Q). If B C R x R is the graph

B(0) =R, B(r)=0 forr=#0,
then (2.66) reduces to the classical Dirichlet problem. If
B(r) = {0 if >0, 278)
(—e0,0] if r=0,
then problem (2.66) can be equivalently written as

y=—Ay=f in Q,
ay dy (2.79)

> = > Q.
8v =0, y>0, v = 0 on
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This is the celebrated Signorini’s problem, which arises in elasticity in connec-
tion with the mathematical description of friction problems. This is a problem of
unilateral type and the subset Ij that separates {x € dQ; y > 0} from {x € dQ;
(dy/dv) > 0} is a free boundary and it is one of the unknowns of the problem.

For other unilateral problems of physical significance that can be written in the
form (2.66), we refer to the book of Duvaut and Lions [12].

Remark 2.3. As mentioned earlier, Proposition 2.9 and its corollaries remain valid if
Q is an open, bounded, and convex subset of RY. The idea is to approximate such a
domain 2 by smooth domain €2, to use the estimate (2.69) (which is valid on every
Q¢ with a constant C independent of €), and to pass to the limit. It is useful to note
that the constant C in estimate (2.69) is independent of f3.

6. The nonlinear diffusion operator. Let Q be a bounded and open subset of RV
with a sufficiently smooth boundary 9. Denote as usual by Hj} (£2) the Sobolev
space of all u € H' () having null trace on dQ and by H~!(Q) the dual of H} ().
Note that H~'(Q) is a Hilbert space with the scalar product

(u,v) = (J" u,v) Yu,y e H1(Q),

where J = —A is the canonical isomorphism (duality mapping) of H{(£) onto
H~'(Q) and (-,-) is the pairing between H} () and H~!(Q).

Let j: R — R be an l.s.c., convex, proper function and let f = dj. Define the
function ¢ : H~!(Q2) — R by

o) — /Qj(u(x))dx ifueL'(Q)and j(u) € L'(Q), 050
~+o0

otherwise.

It turns out (see Proposition 2.10 below) that the subdifferential d¢ : H~'(2) —
H~'(Q) of ¢ is just the operator u — —Ap(u) with appropriate boundary condi-
tions.

The equation Au— A f(u) = f is known in the literature as the nonlinear diffusion
equation or the porous media equation.

Proposition 2.10. Let us assume that
m M = oo, (2.81)

rl=ee 7]

Then the function @ is convex and lower semicontinuous on H ’1(.(2). Moreover,
dp CH '(Q) x H1(Q) is given by
99 = {[u,w] € (H~1(Q)NLY(Q)) x H~(Q); w=—Av,

1 (2.82)
vEH(2), v(x) € B(u(x)), ae xe Q}.

Proof. Obviously, ¢ is convex. To prove that ¢ is ls.c., consider a sequence
{up} € H-Y(Q)N L' (Q) such that u, — u in H~'(Q) and ¢(u,) < A; that is,
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Jo j(un)dx <A, Vn. We must prove that [, j(u)dx < A. We have already seen in the
proof of Proposition 2.7 that the function u — [, j(u)dx is lower semicontinuous
on L'(£). Because this function is convex, it is weakly lower semicontinuous in
L' () and so it suffices to show that {u,} is weakly compact in L' (2). According
to the Dunford—Pettis criterion (see Theorem 1.15), we must prove that the integrals
J |lun|dx are uniformly absolutely continuous; that is, for every € > 0 there is 8(¢)
such that [ |u,(x)|dx < eif m(E) < 8(¢€) (E is a measurable set of 2) and m is the
Lebesgue measure. By condition (2.81), for every p > 0 there exists R(p) > 0 such
that j(r) > p|r|if |r| > R(p). This clearly implies that [, |u,(x)|dx < C.
Moreover, for every measurable subset E of 2, we have
[ un(oldx <
E

) |t (x) ) |t (x)|dx

/ |dx+
EN{|un|>R(p) EN{|un|<R(p)

g%kmmmm+mmmméa
if we choose p > (2¢)~!sup [, [un(x)|dx and m(E) < (¢/(2R(p))). Hence, {u,} is

weakly compact in L' (Q).
To prove (2.82), consider the operator A C H~'(Q) x H~!(Q) defined by

Au={—Av; ve H} (), v(x) € B(u(x)), ae.x € Q},
where D(A) = {u € H-1(Q)NLY(Q); v € H}(Q), v(x) € B(u(x)), ae. x € Q}.
To prove that A = d @, proceeding as in the previous case, we show separately that
A C d¢ and that A is maximal monotone. Let us show first that R(I+A) = H~'(Q).

Let f be arbitrary but fixed in H~!(£). We must show that there exist u € H~'(Q)N
L'(Q) and v € H}(Q) such that

u—Av=7yf in Q, v(x) € B(u(x)), ae xeR;
or equivalently,

u—Av=f in Q, u(x) € y(v(x)), ae xe,

| | | (2.83)
ue H ' (Q)NL(Q), ve Hy(2),
where y= 1.
Consider the approximating equation
nv)—Av=f in Q, v=0 on JdQ, (2.84)

where y, = A~ (1—2Ay)~!, 2 >0.1tis readily seen that (2.84) has a unique solution
v), € H} (). Indeed, because —A is maximal monotone from H} () to H~'(Q)
and v — 7, (v) is monotone and continuous from H} (2) to H~!'() (in fact, from
L*(Q) to itself), we infer by Corollary 2.1 that v — 7, (v) — Av is maximal mono-
tone in H} (2) x H~ (), and by Corollary 2.2 that it is surjective. Let vy € D().
Multiplying equation (2.84) by v; —vp, we get
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/;2 |Vv,1|2d)c—|—/Q Y(vo) (va —vo)dx < (vy —vo, f).

Hence, {v, } is bounded in HS (). Then, on a subsequence, again denoted by A,
we have
vy = v in H}(Q), vy — v in L*(Q).

Thus, extracting further subsequences, we may assume that

—v(x), aex€Q,
(2.85)
—v(x), ae.xeQ,

vy (%)
(1+A7) "' (x)

because, by condition (2.81) and Proposition 1.7, it follows that D(y) = R(8) =R
(B is coercive) and so limy (14 A7y)~'r = r for all » € R (Proposition 2.2).
We get g5 = 75.(v)). Then, letting A tend to zero in (2.84), we see that g, — u
in H~1(Q) and
u—Av=f in Q, veH}(Q).
It remains to be shown that u € L' (Q) and u(x) € y(v(x)), a.e. x € Q.
Multiplying equation (2.84) by v, , we see that

/ gvadx <C, YA > 0.
Q

On the other hand, for some uy € D(j) we have j(g; (x)) < j(uo) + (ga (x) — uo)v,
Vv € B(ga(x)). This yields

/ i@ ())dx<C, VA >0,
Q

because (1 +17)"'vy € B(ga)-
As seen before, this implies that {g;} is weakly compact in L'(Q). Hence,
ueL'(Q)and
gy —u in L'(Q)for A — 0. (2.86)
On the other hand, by (2.85) it follows by virtue of the Egorov theorem that for
every € > 0 there exists a measurable subset E; C © such that m(Q \ E¢) < €,
{(14+Ay)~'v; } is bounded in L= (E¢), and

(1+47)"'vy —v uniformly in E¢ as A — 0. (2.87)
Recalling that g; (x) € y((14+ A7) 'v; (x)) and that the operator
Y= {[u,v] € L' (E¢) x L (E¢); u(x) € y(v(x)), a.e. x € E¢},
is maximal monotone in L'(E¢)xL*(E.), we infer, by (2.86) and (2.87), that

[u,v]€Y; that is, v(x) € B(u(x)), a.e. x € E¢. Because € is arbitrary, we infer that
v(x) € B(u(x)), a.e. x € , as desired. [J
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To prove that A C d¢, we must use the definition of A. However, in order to
avoid a formal calculus with symbol (w,u), we need the following lemma, which is
a special case of a general result due to Brezis and Browder [8].

Lemma 2.6. Let Q be an open subset of RY. If w € H-'(Q)NL'(Q) and u €
H} () are such that

w(x)u(x) > —|h(x)|, a.e x€Q, (2.83)

for some h € L'(Q), then wu € L'(Q) and
w(u) = /Q w(x)u(x)dx. (2.89)

(Here, w(u) is the value of functional w € H~1(Q2) atu € H}(2).)

Proof. The exact meaning of Lemma 2.6 is that, for u in H(} (Q), the distribution
w € H'(Q) computed at u is represented by the integral (2.89). This is of course
obvious if u € C5 () or u € C} (L) but less obvious if u € H} (£2). The proof relies
on an approximation result for the functions of H& () due to Hedberg [15].

Let u € H} (). Then there exists a sequence {u, } C C} () such that u,, — u in
H}(2) and

|un (x)| <inf(n, |u(x)]), up(x)u(x) >0, ae.xe€Q. (2.90)

(Such a sequence can be chosen by mollifying the function u.) Then, w(u,) can be
represented as

w(un):/gw(x)un(x)dx, Vn. (2.91)

On the other hand, by (2.88) we have
Up Uy .
wu, +|h| — = (wu+|hy|) — >0, ae.in Q,
u u
and so, by the Fatou lemma, wu + |h| € L' () and

liminf (wu+ IA| @) dx > / (wut + || )dx
because, on a subsequence, u,(x) — u(x), a.e. x € Q.
We have, therefore, proved that wu € L' () and

n—oo

liminf wundxz/ wudx.
Q Q

On the other hand, wu, — wu, a.e. in Q, and, by (2.90), |wu,| < |wul, a.e. in Q.
Then, by the Lebesgue dominated convergence theorem, we infer that wu,, — wu in
L' (), and letting n — oo in (2.91) we get (2.89), as desired. (]



72 2 Maximal Monotone Operators in Banach Spaces

Now, to conclude the proof of Proposition 2.10, consider an arbitrary element
[u,—Au] € A; thatis, u € H-1(Q)NLY(Q),v € H} (Q), v(x) € B(u(x)), a.e. x € Q.
We have

(Auyu—i) = (vu—a), VacH '(Q)nLY(Q).

Because v(x)(u(x) —i(x)) > j(u(x)) — j(i(x)), a.e., x € Q, it follows by Lemma 2.6
that

(Au,u—u) = (vyu—i) :/Qv(x)(u(x)—ﬁ(x))dx
> [ jw)dx— [ jaw)dx,  vaeDlg)

Hence,
(Auu—i) > o(u)— (@), VieH '(Q),

thereby completing the proof.

Remark 2.4. As seen in Proposition 1.7, condition (2.81) is equivalent to R()=R
and B! is bounded on bounded sets.

2.3 Elliptic Variational Inequalities

Let X be areflexive Banach space with the dual X* and letA : X — X be a monotone
operator (linear or nonlinear). Let ¢ : X — R be a lower semicontinuous convex
function on X, @ # +oo. If f is a given element of X, consider the following pro-
blem.

Find y € X such that

V=249 +00)—0(z) < (y—zf), VzeX. (2.92)

This is an abstract elliptic variational inequality associated with the operator A
and the convex function ¢, and it can be equivalently expressed as

Ay+99(y) > f, (2.93)

where d¢ C X x X* is the subdifferential of @. In the special case where ¢ = Ik is
the indicator function of a closed convex

() 0 if xeK,
X)) =
K o0 otherwise,

problem (2.92) becomes:

Find y € K such that
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v—zAy) < (y—zf), Vzek. (2.94)

It is useful to notice that if the operator A is itself a subdifferential dy of a conti-
nuous convex function y : X — R, then the variational inequality (2.92) is equivalent
to the minimization problem (the Dirichlet principle)

min{y(z) +¢(z) — (z,f): z€ X} (2.95)

or, in the case of problem (2.94),
min{y(z) — (z,f); z€ K}. (2.96)
As far as existence in problem (2.92) is concerned, we note first the following result.

Theorem 2.13. Let A : X — X* be a monotone demicontinuous operator and let
¢ : X — R be a lower semicontinuous, proper, convex function. Assume that there
exists yo € D(@) such that

. (y—y0,Ay) + ()
llyl| e Il

— teo, (2.97)

Then, problem (2.92) has at least one solution. Moreover, the set of solutions is
bounded, convex, and closed in X and if the operator A is strictly monotone (i.e.,
(Au—Av,u—v) =0 <= u=v), then the solution is unique.

Proof. By Theorem 2.4, the operator A + d ¢ is maximal monotone in X x X*. By
condition (2.97) it is also coercive, therefore we conclude (see Corollary 2.2) that it
is surjective. Hence, equation (2.93) (equivalently, (2.92)) has at least one solution.

The set of all solutions y to (2.92) is (A +d¢)~!(f), thus we infer that this set
is closed and convex (see Proposition 2.1). By the coercivity condition (2.97), it is
also bounded. Finally, if A (or, more generally, if A+ d @) is strictly monotone, then
(A+d¢)~! f consists of a single element. [J

In the special case ¢ = Ig, we have the following.

Corollary 2.8. Let A : X — X* be a monotone demicontinuous operator and let K
be a closed convex subset of X. Assume either that there is yo € K such that

(y —y0,Ay)

i = foo, (2.98)
Iyl—e |yl

or that K is bounded. Then problem (2.92) has at least one solution. The set of all
solutions is bounded, convex, and closed. If A is strictly monotone, then the solution
to (2.92) is unique.

To be more specific, we assume in the following that X =V is a Hilbert space,
X* =V’ and
VcCHcCV (2.99)
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algebraically and topologically, where H is a real Hilbert space identified with its
own dual. The norms of V and H are denoted by || - || and | - |, respectively. Forv € V
and v/ € V' we denote by (v,V') the value of V' at v; if v,V € H, this is the scalar
product in H of v and v'. The norm in V’ is denoted by || - || .

Let A € L(V,V’) be a linear continuous operator from V to V such that, for some
>0,

(v,Av) > ol|]v|?, YveV.

Very often, the operator A is defined by the equation
(u,Av) = a(u,v), Yu,v €V, (2.100)
where a : V x V — R is a bilinear continuous functional on V x V such that
alvyv) > o|v|*,  Wev. (2.101)

In terms of a, the variational inequality (2.92) on V becomes

a(y,y—z2)+o()— @) < (v—=zf), VzeV, (2.102)
and (2.94) reduces to
yEK, aly,y—2)<(y—zf), VzeK. (2.103)

As we show later in the application, V is usually a Sobolev space on an open
subset Q of RV, H = L*(Q) and A is an elliptic differential operator on £ with ap-
propriate homogeneous boundary value conditions. The set K incorporates various
unilateral conditions on the domain £ or on its boundary 9.

By Theorem 2.8, we have the following existence result for problem (2.102).

Corollary 2.9. Let a : V XV — R be a bilinear continuous functional satisfying
condition (2.101) and let ¢ : V — R be an ls.c., convex, proper function. Then,
for every f € V', problem (2.102) has a unique solution y € V. The map f — vy is
Lipschitz from V' to V.

Similarly for problem (2.103).

Corollary 2.10. Let a : V x V — R be a bilinear continuous functional satisfying
condition (2.101) and let K be a closed convex subset of V. Then, for every f € V/,
problem (2.103) has a unique solution y. The map f — y is Lipschitz continuous
fromV'toV.

A problem of great interest when studying equation (2.102) is whether Ay € H.
To answer this problem, we define the operator Ay : H — H,

Agy=Ay forye D(Ay)={uecV;AucH}. (2.104)

The operator Ay is positive definite on H and R(I +Ay) = H (I is the unit operator
in H). (Indeed, by Lemma 1.3, the operator / + A is surjective from V to V'.) Hence,
Ap 1s maximal monotone in H X H.
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Theorem 2.14. Under the assumptions of Corollary 2.8, suppose in addition that
there exist h € H and C € R such that

oI+ AA) 'y +AR) < @(y) +CA, VYA >0,ycV. (2.105)
Then, if f € H, the solution y to (2.102) belongs to D(Ay) and
[Ay| < C(I+|f])- (2.106)
Proof. Let A, € L(H,H) be the Yosida approximation of Ag; that is,
Ay =A"'I—-I+2r4p)7 Y, A>0.

Let y € V be the solution to (2.102). If in (2.102) we set z = (I + AAx) "' (y + Ah)
and use condition (2.105), we get

(Ay,Any) — (Ay, T+ AAr) "' k) < (Any, ) — (T +AAk) b, f).
Because (Ay,A;y) > |A;y|* forall A > 0andy € V, we get
Ay < [Aayl (A +[Aayl I+ |£] Al VA >0.

(Here, we have assumed that A is symmetric; the general case follows by Theorem
2.11.) We get the estimate

Ayl <C+I[f]),  VA>0,

where C is independent of A and f. This implies that y € D(Ay ) and estimate (2.106)
holds. [J

Corollary 2.11. In Corollary 2.10, assume in addition that f € H and
(I+AAg)"'(y+Ah) €K for some h € H and all A > 0. (2.107)

Then, the solution y to variational inequality (2.94) belongs to D(Ag), and the fol-
lowing estimate holds,

Ay <C(1+|f]), VfeH. (2.108)

The Obstacle Problem

Throughout this section, £2 is an open and bounded subset of the Euclidean space
RY with a smooth boundary d . In fact, we assume that d€2 is of class C2. However,
if © is convex, this regularity condition on 0 is no longer necessary.

LetV =H'(Q),H=L*(Q),and A : V — V' be defined by
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(Z Ay —(ly, Z/ al] yxl Zx] dx—|—/ a()

o
+J : y(x)z(x)doy,  Vy,z€V,
Q

(2.109)

where o, are two nonnegative constants such that o+, > 0. If ap = 0, we
take V = HJ}(Q2) and A : H} () — H~'(Q) is defined by

N
@Ay =alv) = ¥ /Q i ()2, (V) dx

(2.110)
+ /Q ao()y(X)z(x)dx,  Wy,z€ HA(Q).
Here, ag,a;j € L*(Q) foralli,j=1,...,N, a;; = aj;, and
aop(x) >0, Z aij(x)&&; > ol§lly,  VEeRY,xeQ,  (@l111)

i,j=1

where @ is some positive constant and || - ||y is the Euclidean norm in RV,

If oy = 0, we assume that ap(x) > p >0, a.e. x € Q.

The reader will recognize, of course, in the operator defined by (2.109) the se-
cond order elliptic operator

N
Aoy = — Y (aijyx)s; +aoy (2.112)
ij=1
with the boundary value conditions
dy
oy + o =— 5y =0 on 9dQ, (2.113)

where d/dV is the conormal derivative,

dy N
35" Y aijyy;cos(v,e;). (2.114)

i,j=1

Similarly, the operator A defined by (2.110) is the differential operator (2.112) with
the Dirichlet homogeneous conditions: y = 0 on d£2.

Let w € H?(R) be a given function and let K be the closed convex subset of
V = H'(Q) defined by

K={yeV;ykx)>yx), ae.xcQ}. (2.115)

Note that K # 0 because Yy = max(y,0) € K. If V = H} (), we assume that
y(x) <0,a.e.x € dR, which implies as before that K # 0.
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Let f € V'. Then, by Corollary 2.10, the variational inequality
a(y,y—2)<(y—zf), Vzek (2.116)

has a unique solution y € K.
Formally, y is the solution to the following boundary value problem known in the
literature as the obstacle problem,

A=f in Q% = {xe 2 () > w(x)},
AO)’Zf’ )’Z‘I/ in ‘Qa

A (2.117)
v + oy _ oy +_
y=v in Q\QT, 20 on 0Q S,
oy + o Q—O on JdQ (2.118)
1y Zav - ’ .

where (1 is the conormal to Q7.

Indeed, if w € C(2) and y is a sufficiently smooth solution, then Q7 is an open
subset of £ and so, for every @ € C;(Q™) there is p > 0 such that y £ p¢ > y on
Q (ie.,y+p@ € K). Then, if we take z=y+ p@ in (2.116), we see that

N
)y /Qaijyxi(Pdex'i_/any(de:(f»(P)a Vo € G5 (7).

=

Hence, Agy = f in 2'(Q).
Now, if we take z = y+ ¢, where ¢ € H'(Q) and ¢ > 0, we get

N
Z / aijyx,'(px/-dx+/ apy@dx > (f7(P)a
Q Q

i,j=1

and, therefore, Agy > f in 2'(Q).

The boundary conditions (2.118) are obviously incorporated into the definition
of the operator A if oy = 0. If i > 0, then the boundary conditions (2.118) follow
from the inequality (2.116) if o1 + o (dw/dVv) <0, a.e. on dQ (see Theorem 2.13
following). As for the equation

2l = v ondQt,

u  Jdu
this is a transmission property that is implied by the conditions y > y in £ and
y=windQt,if y is smooth enough.

In the problem (2.117) and(2.118), the surface 02T = S that separates the do-
mains Q71 and Q \§+ is not known a priori and is called the free boundary. In
classical terms, this problem can be reformulated as follows. Find the free boundary
S and the function y that satisfy the system
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AOy:f in 'Q+7
y=y in Q\.QJr,
dy dy
ﬁ_@ on S,
du
o +0p—=—=0 on dQ.
av

In the variational formulation (2.116), the free boundary S does not appear ex-
plicitly but the unknown function y satisfies a nonlinear equation. Once y is known,
the free boundary S can be found as the boundary of the coincidence set {x € Q;
¥(x) = W)},

There exists an extensive literature on the regularity properties of the solution to
the obstacle problem and of the free boundary. We mention in this context the earlier
work of Brezis and Stampacchia [6], Brezis [3], and the books of Kinderlehrer and
Stampacchia [17] and Friedman [14], which contain complete references on the
subject. Here, we present only a partial result.

Proposition 2.11. Assume that a;j € CY(Q), ap € L (), and that conditions (2.111)
hold. Furthermore, assume that w € H*(Q) and

P
V20, ae ondQ. (2.119)

Ot]W-FOCZW_

Then, for every f € L?(R), the solution y to variational inequality (2.116) belongs
to H*(Q) and satisfies the complementary system

(A()~ FROW —y() =0, aere@ @yl o
Agy(x) > f(x), a.e.x € Q, '
along with the boundary value conditions
dy
Oc1y+0625(x):0, ae x€dQ. (2.121)
Moreover, there exists a positive constant C independent of f such that
Wl20) < CUIfll20) +1)- (2.122)

Proof. We apply Corollary 2.11, where H = L*(Q), V = H'(Q) (respectively,
V= Hé (Q) if ap = 0), A is defined by (2.109) (respectively, (2.110)), and K is
given by (2.115).

Clearly, the operator Ay : L>(Q) — L?() is defined in this case by

(Agy)(x) = (Agy)(x), ae.x € Q, y € D(Ap),

dy

D(An) = {y € H*(Q); Otly—&-azﬁ =0, a.e.on 8!2}.
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We shall verify condition (2.107) with iz = Agy. To this end, consider for A >0
the boundary value problem

w+AAogw =y+AAoy  in Q,

d
(X]W-F(Zz%zo on a.Q,

which has a unique solution w € D(Ap). (See Theorems 1.10 and 1.12.)
Multiplying this equation by (w — w)~ € H' () and integrating on 2, we get,
via Green’s formula,

100 =w) P Aa((w—v) " (v=w)")

A oy _
*072 o <a1w+0€zav> (w—vy) do

— [ o= ww-w)ax
Q

Hence, in virtue of (2.119), (w—y)~ =0, a.e. in 2 and so w € K, as claimed. Then,
by Corollary 2.11, we infer that y € D(Ay) and

[Auyl20) < CUIfll2@) + 1),

and, because £ is sufficiently smooth (or £ convex), this implies (2.122).
Now, if y € D(Ay), we have

a(y,z) = /QAoy(x)z(x)dx, Vze H'Y(Q),

and so, by (2.116), we see that

/Q (Aoy(x) — F(¥)((x) —2(x))dx <0,  VzEK. (2.123)
The last inequality clearly can be extended by density to all z € Kp, where
Ko={ucL*(Q); u(x) > y(x), aexcQ} (2.124)
If in (2.123) we take z = ¥ + &, where « is any positive L*() function, we get
(Apy)(x) — f(x) >0, ae.x€ Q.
Then, for z = y, (2.123) yields
(y(x) = W) (Aoy) (¥) — f(x) =0, ae.xeQ,

which completes the proof. [
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We note that under the assumptions of Theorem 2.14 the obstacle problem can
be equivalently written as
Apy+9Ix,(y) 3 f, (2.125)

where
21k, () = {veﬁ(a); [ v 00 —<(a)dx 20, vzeKo}

or, equivalently,

Ik, (v) = {v € L*(Q); v(x) € Bly(x) — w(x)), ae. x € Q},

where B : R — 2R is the maximal monotone graph,

0 if r>0,
B(ry=< R~ if r=0, (2.126)
0 if r<O.

Hence, under the conditions of Theorem 2.14, we may equivalently write the varia-
tional inequality (2.116) as

(Agy)(x) + B(y(x) —y(x)) > f(x), ae x€LQ,
p) (2.127)
ary+ Otga—‘y/ =0, a.e.ondQ,

and it is equivalent to the minimization problem
.1 ;
min{ Jatv)+ [ Jo0) - weds- [ o e @},

where j : R — R is defined by

0 if r>0,
j(r)= { (2.128)

+oo  otherwise.

A simple physical model for the obstacle problem is that of an elastic membrane
that occupies a plane domain 2 and is limited from below by a rigid obstacle y
while it is under the pressure of a vertical force field of density f. (See, e.g., Barbu
[1].) The mathematical model of the water flow through an isotropic homogeneous
rectangular dam can be described (by a device due to C. Baiocchi) as an obstacle
problem of the above type. We mention in the same context the elastic—plastic pro-
blem (Brezis and Stampacchia [6]) or the mathematical model of oxygen diffusion
in tissue.
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2.4 Nonlinear Elliptic Problems of Divergence Type

We study here the boundary value problem
Ay —div,f(Vy(x)) > f(x), XeQ, (2.129)
y=0 on dQ, (2.130)

where Q is a bounded and open domain of RV with smooth boundary 9, the
function f is in L?(£), and A is a nonnegative constant. Here, 8 : RY — 2R s a
maximal monotone graph in RV x R" such that 0 € 3(0).

Equation (2.129) describes the equilibrium state of diffusion-like processes
where the diffusion flux q is a nonlinear function of the gradient Vy of local density
y. In the special case, where 3 is a potential function (i.e., B = Vj, j: R — R),
then the functional ¢ (y) = [, j(Vy)dx+ (1/2) [o y*dx can be viewed as the energy
of the system and equation (2.129) describes the critical points of ¢. The elliptic
character of equation (2.129) is given by monotonicity assumption on f3.

It should be said that equation (2.129) with boundary condition (2.130) might be
highly nonlinear and so the best one can expect from the existence point of view is
a weak solution.

Definition 2.3. The function y € L' () is said to be a weak solution to the Dirichlet
problem (2.129) and (2.130) if y € Wol’1 (Q) and thereis 7 € (LY(Q2))N, 1 < p < oo,
such that

nx) € B(Vy(x)), ae.xeQ, (2.131)

A [ et [ -y [ v

11
Yy eW, P (Q), —+-=1.
P 4

(2.132)

Similarly, the function y is said to be a weak solution to equation (2.129) with
the Neumann boundary value condition

B(Vy(x))-v(x)=0 on 9Q (2.133)

if y € Wh1(Q) and there is € (L”())N which satisfies (2.131), and (2.132) holds
for all y € W!4(Q). (Here v is the normal to 0Q.)

The first existence result for problem (2.129) and (2.130) concerns the case where
B is single-valued.

Theorem 2.15. Assume that B : RY — RY is continuous, monotonically increasing,
and

B(r)| < Ci(1+|rP"),  vreRY, (2.134)
B(r)-r > olrlf -y, vreRY, (2.135)
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where @ >0, p > 1, 2N/(N+2) < p. Then, for each f € W~ 14(Q) and 1 > 0,
there is a unique weak solution y € Wol’p(.Q) to problem (2.129) and (2.130).

Proof. We apply Corollary 2.3 to the operator 7 : X — X*, X = WO1 7(Q),
X* =W~14(Q), defined by

(v, Tu) = /Q B(Vu(x)) - Vv(x)dx+ A /Q u()v(x) dx,
Yu,v € X =W, 7 (Q).

(2.136)

It is easily seen that 7 is monotone and demicontinuous. Indeed, if u; — u strongly
inX = WO1 ?(Q), then Vu; — Vu strongly in L”(£2) and, by continuity of 3, we
have on a subsequence B(Vu;) — B(Vu), a.e. on Q. On the other hand, by (2.134)
we have that {8(Vu;)} is bounded in L7(Q) and therefore it is weakly sequentially
compact in L7(). Hence, we also have (eventually, on a subsequence)

B(Vuj) = B(Vu) in (L1(Q))".
Then, we infer that

lim ﬁ(Vuj)'Vvdx:/ B(Vu)-Vvdx, YweX
Q Q

j—»oo

and also
lim u,-vdx:/ uvdx,
Q Q

j—eo
because W!7(Q) C L*(2) by Theorem 1.5. Hence,
Tu; —Tu in X* =W (Q).
It is also clear by (2.135) that T is coercive; that is,

(u,Tu)Za)/ |VulPdx — C,, YueX.
Q

This completes the proof. [J

If A =0, we still have a solution y € WO1 7(£2), but in general it is not unique.
A similar existence result follows for problem (2.129) and (2.133), namely, the
following.

Theorem 2.16. Under the assumptions of Theorem 2.15, for each f € (W'P(Q))*
and A > 0 there is a unique weak solution y € W-P(Q) to problem (2.129) and
(2.133).

Proof. One applies Corollary 2.3 to the operator T : W17 (Q) — (WhP(Q))* de-
fined by (2.136) for all v € W17(Q).

It follows as in the previous case that 7' is monotone and demicontinuous. As
regards the coercivity, we note that by (2.135) and (2.136) we have
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(u,Tu) > (x)/Q |Vu|pdx+l/9u2dx. (2.137)
Recalling that (see Remark 1.1)
lullwro@) < CUIVullp@)+ lullaa),  VueW'P(Q),
for1 <¢g<Np/(N—p),N>pandgq>1forN > p, we see, by (2.137), that
(u,Tu)za)Hu||€‘V]‘p(Q), VuEWLP(.Q),

where o = max{p,2} and therefore T is coercive, as desired. Then Theorem 2.16
follows by Corollary 2.3. [J

The above existence results extend to general maximal monotone (multivalued)
graphs B C RY x R" satisfying assumptions (2.134) and (2.135); that is,

sup{|w|; we B(r)} <Ci(1+|r|P), VreRY, (2.138)
wer > o|r|P —Cy, Y(w,r) € B. (2.139)

(Here, and everywhere in the following, we denote by |r| the Euclidean norm of
reRN)

Theorem 2.17. Let B be a maximal monotone graph in RN x RN satisfying con-
ditions (2.138) and (2.139) for ® > 0, and p > 1. Then, for each f € L*(Q) and
A > 0 there is a unique weak solution y € Wol’p(Q) to problem (2.129) and (2.130)
(respectively a unique weak solution y € W“’(.Q) to problem (2.129) and (2.133))
in the following sense

x/yu/+/ n-wdx:/ Fwdx, Yy € WP(Q)NLA(Q)
Q Q Q
(respectively, Yy € WHP(Q)NL*(Q)),

(2.140)

where 1 € B(Vy), a.e. in Q.

Of course, if p is such that W''P(Q) C L?(Q) (for instance if p > (2N/(N +2)),
then (2.140) coincides with (2.132).

Proof. We prove the existence theorem in the case of problem (2.129) and (2.130)
only, the other case (i.e., the Neumann boundary condition (2.133)) being com-
pletely similar. We first assume that f € W~14(Q) N L*(Q). We introduce the
Yosida approximation of 3

ﬁg(r):%(rf((lJrSB)_lr)GB((IJrSﬁ)_I)), VreRY, £>0, (2.141)

and consider the approximating problem
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Aye —div Vye) +€Vye) = in Q,
Ye (Be(Vye) ve) = f (2.142)
Be(Vye) =0 on dQ,
which, by Theorem 2.15 has a unique solution y. € H} (£2). Indeed, S, is Lipschitz
and it is readily seen that conditions (2.138) and (2.139) hold with p = 2 (with
constants C independent of €). On the other hand, by (2.138)and (2.139), we see
that

Be(r)| < sup{|w|; we B((1+&B)~'r)} <Ci(|(1+eB)~ P~ +1)

2.143
< Gy(|rfP 4 1), Vre RN, Ve >0, ( )
and
Be(r)-r = Pe(r)-(1+€B)~"r+elBe(r)|?
> e|(1+€B)~'r|P + Culelr|P~ +1) (2.144)

> o|r|P +Cse|r|P +Cs,  VreRY, £>0.

(The constants C; arising in (2.143) and (2.144) are independent of €.)
We have therefore

2 [ vewdst [ (Be(Vye)+eVye) Vydi= [ fydr,  VyeHj(@), 2145)
and so, for Yy =y, we obtain that
/1/ ygst/ \Vyg|2dx+/ Be(Vye) - (1+B) ' Vypdx
@ 2 @ (2.146)
+e [ 1Be(Vye)Pdr= [ fred
Q Q

Taking into account that B¢(Vye) € B((14 €B)~Vye), it follows by (2.144) and
(2.146) that

)»/ Yedx +8/ |VyePdx+ a)/ |(14+£B) ' Vye|Pdx
° ” @ (2.147)
Jr'9/ \ﬁg(Vy5)|2dx§C/ |f|2dx, Ve > 0.

Q Q
(Here and everywhere in the sequel, C is a positive constant independent of €.) In

particular, it follows by (2.147) that

/ (14 €B) 'Vye — Vye|?dx — 0 ase—0, (2.148)
Q

because €2(Be(r)|? = |(1 +€B)~'r—r|?, ¥r e RV.
Moreover, by (2.141), (2.143) we see that

1Be(Vye) o) < CUIL+£B) Fyellyg) +1)-
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Then, on a subsequence again denoted €, we have by (2.147) and (2.148),

ye —y  weakly in L*(Q)nW!P(Q), (2.149)
(14+¢eB)"'Vy. — Vy weakly in (LP(Q))", (2.150)
Be(Vye) =  weakly in (LY(Q))V, (2.151)

as € — 0. Taking into account (2.145) and (2.150), (2.151), we obtain by the weak
semicontinuity of the L”-norm that

/1/ |Vy|2dx+/ |vy\"dx§c/ fdx, and
Q0 Q Q0

. (2.152)
l/ yl//dx—l—/ n-Vl//dx:/ fwdx, W/EWOI"’(Q)HLZ(Q).
Q Q Q

Because f € W 19(Q)NL*(RQ), the latter extends to all of y € Wol’p(.Q). To com-
plete the proof, it suffices to show that

nx) € B(Vy(x)), ae.xecQ. (2.153)

To this end, we start with the obvious inequality

[ (Be(Vye) = 0)- (1 +B) ' Vye —wpdx 20, (2154)
for all u € LP(Q) and ¢ € (L9(2))N such that {(x) € B(u(x)), a.e. x € Q. (This
is an immediate consequence of monotonicity of § because, by (2.141), Be(y) €

B((1 +£B)‘1y), Yy € RV, Ve > 0.)
Letting € tend to zero in (2.154), we obtain that

| =0 0—wdx=o.
Now, choosing u = (1+B)~'(n+y) and { =1 —y+u € B(u), we obtain that

/Q(y —u)?dx =0.

Hence,y=uand 1 = § € B(u), a.e. in Q. This completes the proof of existence for
fewhQ)NL*(Q).

If f € L*(Q), consider a sequence {f,} C W~14(Q)NL*(Q) strongly conver-
gent to f in L2(Q). If y, are corresponding solutions to problem (2.140), we obtain,
by monotonicity of 3,

A /Q [V *ym|2dx <|fa *fmuw—'v‘/(.Q)Hyn *ymHWOl-P(Q)a
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whereas, by estimate (2.152), we see that {y, } is bounded in Wol'p (£2). Hence, on a
subsequence, we have

yn—y  strongly in L*(€2) and weakly in W, 7 (€2)
M € B(Vy,) = 0 weakly in (L7(Q))".
Clearly, (y,n) verify (2.140) and arguing as above it follows also 1 € B(Vy), a.e.

in Q. This completes the proof of existence. The uniqueness is immediate by the
monotonicity of . [

We have chosen § multivalued not only for the sake of generality, but because
this case arises naturally in specific problems. For instance, if 8 is the subdifferential
dj of a lower semicontinuous convex function that is not differentiable, then f is
necessarily multivalued and this situation occurs, for instance, in the description of
stationary (equilibrium) states of systems with nondifferentiable energy.

Define the operator A : D(A) C L*(Q) — L*(R2),

D(A) = {y € W, 7(2): 3n € (L(Q))V; n(x) € B(V¥(x)),
ae x€Q,divn € [*(Q)}, (2.155)

Ay={-divn},  VyeD(A).
If B is single-valued, then A can be simply represented as

{Ay = —div(Vy), Vy € D(A)

1 . (2.156)
D(A) = {y € Wi (Q): divB(Vy) € 2(Q)}.

We have the following theorem.

Theorem 2.18. The operator A is maximal monotone in L*(Q) x L*(Q). Moreover,
if B=0j, where j: RY — R is a continuous convex function, then A = 0@, and
@ : L?(Q) — R (the energy function), is given by

. . l,p . 1
ooy | 0 EremT@and i eri@) o
—+oo

otherwise.

Proof. Because (2.156) is taken in the sense of distributions on {2, we have
(e y) = [ B(V)-Vydr, vy eX(@)nW,"(Q). (2.158)
JQ

(Here (-,-) is the duality defined by the scalar product of L?(£2).) This yields, of
course,
(Ay—Az,y—z) >0, Vy,zeWol’p(.Q)ﬂLz(.Q)

and, by density, the latter extends to all y,z € D(A). Hence A is monotone.
To prove the maximal monotonicity, consider the equation
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Ay+Ay> f, (2.159)

where A > 0 and f € L?(£2). Taking into account (2.158), we rewrite (2.159) as
A/ yu/+/ n-dex:/ Sydx, Vy/eWOI”’(Q)ﬁLZ(_Q), (2.160)
Q Q Q

where 1 € (L4(Q))V, n(x) € B(Vy(x)), a.e. x € Q.
On the other hand, by Theorem 2.17, there is a solution y to (2.140) and therefore
to (2.159), because by (2.158) it also follows that

aivnw) == [ fu+a [ y<Clvlpg,  Ywew(@n@)

and, therefore, divn € LZ(Q). Hence A is maximal monotone.
Now, if B is a subgradient maximal monotone graph of the form dj, it is easily
seen that A C d@; that is,

00)— () < [ nO-2dr. V0 e yzel}(@)

Because A is maximal in the class of monotone operators, we have therefore A = 0 ¢,
as claimed. OJ

It turns out that in the special case, where B = dj, assumptions (2.138) and
(2.139) can be weakened to

(1) j is convex, continuous, inf j = j(0) = 0.

fim 20 = m S0 2.161)
rl=ee || Ipl=e Pl
fim 1Y) o (2.162)
rl—ee j(r)

Here j* is the conjugate of j; that is, j*(p) = sup{(p-u) — j(u); u € RV}. By |- |
we denote here the Euclidean norm in RY.

We come back to boundary value problem (2.129) and (2.133) in the more gene-
ral context (2.161) and (2.162) which assume minimal growth conditions on f3 or j.

Theorem 2.19. Under assumptions (2.161) and (2.162), problem (2.129) and (2.133)
has, for each A > 0 and f € L*(Q), a unique weak solution y* € W1 (Q) in the
following sense

/(lyv+n-Vv)dx:/ fvdx, W e Ccl(Q)

Q Q

ne L (@), nx) eB(Vy(), aexc (2.163)
j*(n) e LY(Q), j(Vy) € LI (Q).
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Moreover, y* is the unique minimizer of problem

min{g/Q|y(x)—;Lf(x)|2dx+/!2j(Vy(x))dx;yeW"'(Q)}. (2.164)

Proof. We assume for simplicity A = 1. The existence of a unique minimizer u*
for problem (2.164) is an immediate consequence of Proposition 1.4 and of the fact
that, under the first of conditions (2.161), the convex function

0 12(Q) ~ R= (oo +5) 00 = [ j(Vul)dr+ 3 [ (u—y)2ax

is weakly lower semicontinuous in the space L?(). Indeed, by the same argument
as that used in the proof of Proposition 2.11, it follows by (2.161) that the set .# =
{ye Wh(Q); o(y) <A} is bounded in W!1(Q); that is,

V¥l <€ Vyed

and

{/E Vy(x)|de; EC Q, ue ///}

is uniformly absolutely continuous and so, by the Dunford—Pettis theorem (Theorem
1.15) .# is weakly compact in W!!(Q). Hence, if {y,} C .# is weakly convergent
to y in L?(R), it follows that Vy, — Vy weakly in (L' (2))" and because the convex
integrand v — [, j(v) is weakly lower semicontinuous in (L!(£))" (because by
Proposition 2.10 it is lower semicontinuous in (L!(£))"), we infer that y € ..
Hence ./ is closed in L*() as claimed.

In order to prove that the minimizer y* is a solution to (2.163), we start with the
approximating equation

: . € 1
Min {/Q (]E(Vy) + 5 |Vy<x>|2 + E |y_f|2> dx; y c H](Q)} 7 (2]65)
where je € C!(RY) is the function (see (2.38)),
NN '
Je(p) = mf{Zg |v—p|2 +jv);ve RN}.

Problem (2.165) has a unique solution ye € H' () which, as easily seen, satisfies
the elliptic boundary value problem

Ve — €Aye —dive(dje(Vye)) = f  in Q,

2.166
(€Vye+9je(Vye)-v=0 on 9. (2.166)

Equivalently,
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/ (Ve + e (Vye)) - Vo + yev)dx = / frdx, WeH'(Q). (2.167)
Q Q

(The Gateaux differential of the function arising in (2.165) is just the operator from
the left-hand side of (2.166) or (2.167).) We recall that (see Theorem 2.9)

2)je(p) = - (p— (1 +eB) ' p) € B((1 +2B) '), VpeRY,
Jelp) = 5 lp—(1+2B) " P+ j((1-+2B) ' p).

Then, it is readily seen by (2.165) that on a subsequence, again denoted {e} — 0,
we have

ye — y* weakly in L?(Q),
(14+€B)"'Vye —Vye) — 0 strongly in L2(;RV), (2.168)
(1+€eB)~'Vye — Vy*  weakly in L' (Q;RV).

The latter follows by the obvious inequality
. _ 1 _ € 1
[ (7(1+eB) 1 Vye)+ 5 [Vae—(1+€B) " Ve S (Ve 5 ve—f ) d
Q 2¢ 2 2
. £ 1
§/ J(Vye)+ 5 [Vyel* + 5 [ve — fI* ) dx (2.169)
Q 2 2
€ 1
< /Q <jg(VV) +3 |Vv|? + 3 |vf|2> dx, WweHY(Q).
On the other hand, by (2.169) and the first condition in (2.161), it follows via the
Dunford-Pettis theorem (Theorem 1.15) that {(1+ €B) ! Vy,} is weakly compact

in L'(Q;RY) = (L'(Q))N and so (2.168) follows. Then, taking into account the
weak lower semicontinuity of functional ¢ in L (.Q;RN ), we see that

S50+ 5 =) ax< [ (i) gl )ax wewtia);
Q 2 Q 2

that is, y* is optimal in problem (2.164).
Now, we recall the conjugacy inequality (see Proposition 1.5)

jW)+j"(p)zv-p,  W¥rpeRY
with equality if and only if p € B(v) = dj(v). This yields
| U +eB) Vye) +7"@i(Vye))dx = [ (1+6B)'Vye-0j(Vye)d

1
:/ vye.aj(vyg)dx”/ 19 je (Vye) Pdx.
Q E€JQ
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(Here, d j(Vye) is any section of dj(Vyg).)

Then, by (2.169), we see that { [, j*(dj(Vye))dx} is bounded and so, again by
the second condition in (2.161) and by the Dunford—Pettis theorem, we infer that
{Jg9j(ye); E C 2} is uniformly absolutely continuous and therefore {0 j(Vye)}

is weakly compact in (L' (2))". (Here, one uses the same argument as in the proof
of Proposition 2.10; that is, write for each measurable set E C £,

L1y < [ 19j(Vye)ldx
E EN[|9j(Vye)|>R]

o[ o 10i(Valdx <,
EN[9j(Vye)<R]

for m(E) < 6(n).) Hence, we may assume that for € — 0,
9j(Vye) —1n  weakly in (L'(Q))",
where 1 satisfies
/Q(y*v—Fan)dx:/vadx, W el (Q). (2.170)
To conclude the proof, it remains to be shown that

nx) € B(Vy*(x)), ae xeQ. (2.171)

To this aim, we notice that, in virtue of (2.168) and the conjugacy equality, it follows
by the weak lower semicontinuity of the convex integrand in L! (),

[ G954 jm)dx < timinf | (1+€B) ! Vye-95(Vye)dx
JO e—=0 JQ

(2.172)
< liminf [ Vy,-dj(Vyg)dx.
e—0 JO
On the other hand, by (2.167) and (2.169), we see that
lim [ Vyg-9j(Vye)dx = f/ (" — f)y"dx. (2.173)
e—0J0Q 0

‘We have also that

*(n), a.e.in 0
J5(M) < Cj(Vy*)+j(n), ae.inQ.

(The second inequality follows by the convexity of j*.) Hence, Vy* -1 € L' (2) and
s0, by (2.170), (2.172) and (2.173), we see that

| G+ (m) =¥y m)dx <,
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because (2.170) extends by density to all v € W1 (Q) such that Vv-n € L'(Q).
Recalling that j*(Vy*)+ j(n) — Vy*-n >0, a.e. in Q, we infer that

JVY )+ (@) = V' (0)- (), ac.xeQ,

which implies (2.171), as claimed. Hence, y* is a weak solution in sense of (2.163).
Conversely, any weak solution y* to (2.163) minimizes the functional ¢. Indeed,
we have

00")=00) < [, (I79) =00+ 5 10" = 1 == ) ) s

<[ (9 =)+ (7 - D —dx =0, el @).
Q0

The latter inequality extends to all v € D € {z € L*(Q); ¢(z) < }. O

Remark 2.5. In particular, it follows by Theorem 2.19 that the operator A, defined
by (2.155) in sense of (2.163), is maximal monotone in L2(Q) x L*(Q).

Remark 2.6. Theorem 2.15 extends to nonlinear elliptic boundary value problems of
the form

Y D%Aq(x,y,DPy) = f(x),  xeQ,|B|<m,
|a[<m (2.174)
D% =0 on dQ, |a| <m,

where Ay 1 Q x R™ — R™ are measurable functions in x continuous in other
variables and satisfy the following conditions.

O ) (Aa(x&)—Aa(x,n)) (E—-1) >0, V&, n eR™.

[ot|<m

(i) Y A(x.&)-&>0|E|P—C, V¢ eR™ where >0, p> 1
|| <m
and || - || is the norm in R™V.

(i) [Aa(x,E) < CLlIEIP" +Co, VEER™, x€ Q.

(Here B is the multi-index {fo, i=1,..,N,B; <m}.)
Indeed, under these assumptions the operator A : X — X/, X = W(;" P (Q),
X' =W—"™4(Q), defined by

W)= ¥ [ Aales(@,Dw) Diedx, Yz e W (Q)

la|<m

is monotone, demicontinuous, and coercive. Then, the existence of a generalized
solution y € Wy"”(£2) to problem (2.174) for f € L*(2) follows by Corollary 2.3.
The details are left to the reader.
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The nonlinear diffusion techniques and PDE-based variational models are very
popular in image denoising and restoring (see, e.g., Rudin, Osher and Fatemi [29]).
A gray value image is defined by a function f from a given domain Q of R?, d =
2,3, to R. In each point x € Q, f(x) is the light intensity of the corrupted image
located in x. Then, a restored (denoised) image u : £ — R is computed from the
minimization problem (2.165); that is,

Minimize{i/ﬂ(u(x) —f(x))zdx—o—/ﬂj(Vu()c))dx7 u EX(.Q)}, (2.175)

where j: R? — R is a given function and X () is a space of functions on Q.
The term j(Vu) arising here is taken in order to smooth (mollify) the observation
u. In order for the minimization problem to be well posed, one must assume that
J is convex and lower semicontinuous and X () must be taken, in general, as a
distribution space on €2, for instance, the Sobolev space W“’(.Q), where p > 1. In
this case, problem (2.175) is equivalent to the nonlinear diffusion equation

{ —divy(B(Vy(x))) +y=f in Q,
B(Vy(x))-v(x)=0 on 0%,

where B : R? — R is the subdifferential of j and v = v(x) is the normal to dQ at x.
The latter equation describes the filtering process of the original corrupted image f.

In the first image processing models, j was taken quadratic and most of the sub-
sequent models have considered functions j of the form

iVy)=IvylP, p>1,

and X (2) was necessarily taken as W!7(Q). As mentioned above, the term j(Vy)
in the above minimization problem has a smoothing effect in restoring the degraded
image f while preserving edges. For the second objective, p =1 (i.e., j(Vy) = |Vy|
and X (Q) = W!!(Q)) might be apparently the best choice. However, the functional
arising in (2.175) is not lower semicontinuous in this latter case in L*(£2) because
the functional y — [, |Vy|dx is not lower semicontinuous in L?(2). Thus W1 (Q)
must be replaced by the space BV () of functions u with bounded variations, and
instead of the Sobolev norm [, |Vy|dx we should take the total variation functional
of y. (This functional framework is briefly discussed below.) The case treated in
Theorem 2.19 is an intermediate one between L”(£2) with p > 1 and BV ().

The BV Approach to the Nonlinear Equations with Singular Diffusivity
As mentioned earlier, the existence theory for equation (2.129) developed above

fails for p = 1, the best example being, perhaps, in the case where B =9 j, j(u) = |u|.
In this case, equation (2.171) reduces to the singular diffusion equation
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y—div,(sign(Vy)) > f in Q, (2.176)

with boundary value conditions
y=0 on 0Q, (2.177)

or
sign(Vy)-v=0 on dQ. (2.178)

This equation comes formally from variational problems with nondifferentiable en-
ergy and it is our aim here to give a rigorous meaning to it. As noticed earlier, this
equation is relevant in image restoration as well as in mathematical modeling of
faceted crystal growth (see Kobayashi and Giga [18]). Formally, (2.176) is equiva-
lent with the minimization problem (for Dirichlet null boundary condition)

1
min{z/ |y—f\2dx—|—/ |Vy|dx; y€W01’1(_Q)} (2.179)
Q Q

or
1
min{/ |y—f\2dx+/ |Vy|dx; yEW"](Q)} (2.180)
2 )0 Q

in the case of Neumann boundary conditions. However, as mentioned earlier, prob-
lems (2.179) or (2.180) are not well posed in the W 1! ()-setting, the main reason
being that the energy functional

y— [ 1V30)ldx

is not lower semicontinuous and coercive in an appropriate space of functions on Q

(for instance in L (), p > 1). This fact suggests replacing the space W'!(Q) by

a larger space and more precisely by the space BV (Q) defined in Section 1.3.
Consider the function @ : L?(Q) — (—eo, 40|, p > 1, defined by

IDy|| if yeLP(Q)NBV(Q)
o(y) = (2.181)
+oo otherwise,

respectively,
IDy|| if ye BV(€)
w(y) = (2.182)
o0 otherwise.

By Theorem 1.14, we know that functions ¢ and y are lower semicontinuous
and convex in L”(Q) and, in particular, in L?(Q).
Then the minimization problems



94 2 Maximal Monotone Operators in Banach Spaces

1
mlnE/Q\y—f|2dx+||Dy||; y e BVY(Q), (2.183)

1
mlni/(z\y—f|2dx+||Dy||; y € BV (), (2.184)

which replace (2.179) and (2.180), respectively, have unique solutions y € BV?(Q)
and v € BV (Q), respectively. If we denote by d¢@,dy : L?>(Q) — L?>(Q) the subdif-
ferentials of functions ¢ and y; that is,

0(y) = {n € L2(2): ) - 0(2) < [ n(y-2)ax, vy,zeD«p)}, 2.185)

respectively,

o) = {& € @) y0) - via) < [ Eb-2dn ze D)} @156
we may write equivalently (2.183) and (2.184) as
y+do(y)> f (2.187)

v+ o) > f, (2.188)

respectively. In variational form, equation (2.187) can be rewritten as

[ Y000 — 2+ Dyl < D2+ | F6)(06) — ),
Vy,zEBVO(Q),

with the obvious modification for (2.188). It is also useful to recall that this equation
can be approximated by (see (2.166))

Ve — €Ay —divife (Vye) = f  in Q,
y2=0 on dQ,

where f¢ is the Yosida approximation of B(r) = signr. The solutions y and v to
equations (2.187) (respectively, (2.188)) are to be viewed as variational (genera-
lized) solutions to (2.177) and (2.178) and, respectively, (2.187) and (2.188). Tak-
ing into account that for y € W1 (Q) C BV(R), we have ||Dy|| = |Vy|;1 (@)» it fol-

lows that, if y € Wol’l(Q) and n = —div(Vy/|Vy|) € L*(Q), then n € dp(y). Si-
milarly, if y € W1 (Q), sign(Vy) - v =0o0n dQ and & = —div(Vy/|Vy|) € L*(Q),
then & € dy(y). Of course, in general, one might not expect that y € W!!(Q) and
so, the above calculation remains formal. We may conclude, however, that in this
generalized sense these equations have unique solutions u € BV?(Q), respectively,
v EBV(Q).
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on the subject) and developed later in a large number of works mostly in connection
with its applications to problems with free boundary.
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Chapter 3
Accretive Nonlinear Operators in Banach Spaces

Abstract This chapter is concerned with the general theory of nonlinear quasi-m-
accretive operators in Banach spaces with applications to the existence theory of
nonlinear elliptic boundary value problems in LP-spaces and first-order quasilinear
equations. While the monotone operators are defined in a duality pair (X,X*) and,
therefore, in a variational framework, the accretive operators are intrinsically related
to geometric properties of the space X and are more suitable for nonvariational and
nonHilbertian existence theory of nonlinear problems. The presentation is confined,
however, to the essential results of this theory necessary to the construction of ac-
cretive dynamics in the next chapter.

3.1 Definition and General Theory

Throughout this chapter, X is a real Banach space with the norm || - ||, X* is its dual
space, and (-,-) the pairing between X and X*. We denote as usual by J : X — X*
the duality mapping of the space X.

Definition 3.1. A subset A of X x X (equivalently, a multivalued operator from X
to X) is called accretive if for every pair [x1,y1], [x2,y2] € A, there is w € J(x] —x2)
such that

(y1 —y2,w) >0. 3.1

An accretive set is said to be maximal accretive if it is not properly contained in
any accretive subset of X x X.
An accretive set A is said to be m-accretive if

R(I+A)=X. (3.2)

Here we have denoted I the unity operator in X, but when there is no danger of
confusion, we simply write 1 instead of /.

V. Barbu, Nonlinear Differential Equations of Monotone Types in Banach Spaces, 97
Springer Monographs in Mathematics, DOI 10.1007/978-1-4419-5542-5 3,
© Springer Science+Business Media, LLC 2010
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We denote by D(A) = {x € X; Ax # 0} the domain of A and by R(A) = {y € Ax;
[x,y] € A} the range of A. As in the case of operators from X to X*, we identify an
operator (eventually multivalued) A : D(A) C X — X with its graph {[x,y]; y € Ax}
and so view A as a subset of X x X.

A subset A is called dissipative (respectively, maximal dissipative, m-dissipative)
if —A is accretive (respectively, maximal, m-accretive).

Finally, A is said to be w-accretive (w-m-accretive), where ® € R, if A+ wl is
accretive (respectively, m-accretive). A subset A C X x X that is w-accretive or ®-m-
accretive for some @ € R is called quasi-accretive, respectively, quasi-m-accretive.

As we show below, the accretiveness of A is, in fact, a metric geometric property
that can be equivalently expressed as

||x1—xz||§\|x1—x2+l(y1—y2)||, VA‘>07 [xi7Yi]€A7 i:1,2, (33)
using the following lemma (Kato’s lemma).

Lemma 3.1. Let x,y € X. Then there exists w € J(x) such that (y,w) > 0 if and
only if
x|l < [lx+ Ayl VA >0 (3.4)

holds.

Proof. Letxandy in X be such that (y,w) > 0 for some w € J(x). Then, by definition
of J, we have

(1> = (x,w) < (et Ay,w) < [l Ayl] - wll = [+ Ay) - i, YA >0,

and (3.4) follows.

Suppose now that (3.4) holds. For A > 0, let w; be an arbitrary element of
J(x+ Ay). Without loss of generality, we may assume that x # 0. Then, w) # 0
for A small. We set f; = w; ||[wy || ~". Because {f; }1-¢ is weak-star compact in X*,
there exists a generalized sequence, again denoted A, such that f; — f in X*. On
the other hand, from the inequality

x| < [lx+ Ayl = e+ Ay, f2) < [lxll+ A0, f2)

it follows that
()’ale)EO, VA > 0.

Hence, (y, f) > 0 and ||x|| < (x, f). Because || f|| < 1, this implies that ||x|| = (x, f),
lf]l = 1, and therefore w = f]|x| € J(x), (y,w) > 0, as claimed. O

Proposition 3.1. A subset A of X x X is accretive if and only if inequality (3.3) holds
Sor all A > 0 (equivalently, for some A > 0) and all [x;,y;] €A,i=1,2.

Proposition 3.1 is an immediate consequence of Lemma 3.1. In particular, it fol-
lows that A is w-accretive iff
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[x1 —x2 +A(y1 —y2)l| = (1 = 20)|lx1 —x2|

1 ) (3.5)
for0 <A < P and [x,y] €A, i=1,2.

Hence, if A is accretive, then the operator (I + )&A)’1 is single-valued and nonex-
pansive on R(I + AA); that is,

[(I+A2A) " x— (T +2AA) Ty < |x—yl, YA >0, x,y € R(I+AA).

If A is w-accretive, then it follows by (3.5) that (I +AA)~! is single-valued and
Lipschitzian with Lipschitz constant not greater than 1/(1 —A®) on R(I + AA),
0<A<l/o.

Let us define the operators J) and Ay :

Jx = (I+2A) " x, x € R(I+AA); (3.6)
Apx = A7 (x—Jpx),  x€R(I+AA). (3.7)

As in the case of maximal monotone operators in X x X* (see (2.26)), the operator
A, is called the Yosida approximation of A, and, in the special case when X = H is
a Hilbert space, it is just the operator studied in Proposition 2.2.

In Proposition 3.2 below, we collect some elementary properties of J; and A .

Proposition 3.2. Let A be w-accretive in X x X. Then:

(a) [Jax—Jay]| < (1—A)Hx—y||, VA € (0,1/®), Vx,y € R(I+ AA).

(b) Aj is w-accretive and Lipschitz continuous with Lipschitz constant not
greater than2/(1—A®) in R(I+21A),0< A < 1/ .

(c) Ayx€ANLx, VxER(I+AA), 0 <A< l/o.

@ (1—20)[Arx] < |Ax| = inf{ |y y € Ax};

(e) limy_gJyx =x, Vx € D(A) Nop<1/0 R(I + AA).

Proof. (a) and (b) are immediate consequences of inequality (3.5).

(c)Letx € R(I+AA). Then, Ajx € A~ ((I+AA)Jx —Jyx) € AJyx.

(d) For x € D(A)NR(I+AA), we have Ay x = A~ (J; (I+AA)x—J; x) and, there-
fore, ||Ax| < |Ax|(1—Aw)~ !, Vx € D(A).

(e) For every x € D(A)NR(I +AA), we have

)L 1
[Tx—x|| = A||Ayx] < < |Ax| VA € (0, (1)> )

Hence, lim,_,(J;x = x. Clearly, this extends to all of D(A) )No<r<1/oRUI+AA), as
claimed. U

In the following we confine ourselves to the study of accretive subsets, the ex-
tensions to the quasi-accretive sets being immediate.

Proposition 3.3. An accretive set A C X x X is m-accretive if and only if
R(I+ AA) = X for all (equivalently, for some) A > 0.



100 3 Accretive Nonlinear Operators in Banach Spaces

Proof. Let A be m-accretive and let y € X, A > 0, be arbitrary but fixed. Then, the
equation
x+AAx>y (3.8)

= (z+(-3)0)

Then, by the contraction principle, we infer that the equation has a solution for
1/2 <A < oo
Now, fix A9 > 1/2 and write the preceding equation as

x=(I+2AA)"! ((1—'}?>x+2;y>. (3.9)

Because Jj, = (I +29A) ! is nonexpansive, this equation has a solution for A €
(A0/2,90). Repeating this argument, we conclude that R(/ +AA) = X for all A > 0.
Assume now that R(1 + ApA) = X for some Ay > 0. Then, if we set equation (3.8)
into the form (3.9), we conclude as before that R(I +AA) = X forall A € (A9/2,0)
and so R(I+AA) =X for all A > 0, as claimed. OJ

may be written as

Combining Propositions 3.2 and 3.3, we conclude that A C X X X is m-accretive
if and only if for all A > 0 the operator (I +AA)~! is nonexpansive on all of X.
Similarly, A is @-m-accretive if and only if, forall 0 < A < 1/ @,

1
1-Aw

[(T+2AA4) " x— (1+24) " 1y[| < lx=yll,  VeyeX.  (3.10)

By Theorem 2.2, if X = H is a Hilbert space, then A is m-accretive if and only if it
is maximal accretive.

A subset A C X x X is said to be demiclosed if it is closed in X x X,,; that is,
if x, = x, y, — ¥, and [x,,y,] € A, then [x,y] € A (recall that — denotes weak
convergence). A is said to be closed if x, — x, y, — y, and [x,,y,] € A foralln € N
imply that [x,y] € A.

Proposition 3.4. Let A be an m-accretive set of X x X. Then A is closed and if
A €R, x, € X are such that A, — 0 and

Xp — X, Ay Xn —y forn— oo, (3.11)
then [x,y] € A. If X* is uniformly convex, then A is demiclosed, and if

Xy —Xx, Ay, Xx—y forn— oo, (3.12)
then [x,y] € A.
Proof. Let x, — X, Yo — ¥, [Xn,yn] € A. Because A is accretive, we have

1 — u|| < [Jxn + Ayn — (w+Av)]|, V[u,v] €A, A > 0.
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Hence,
x—ul < |lx+Ay—(u+Av)], V[u,v] €A, A > 0.

Now, A being m-accretive, there is [u,v] € A such that u + Av = x + Ay. Substi-
tuting in the latter inequality, we see that x = u and y = v € Ax, as claimed.

Now, if A,,x, satisfy condition (3.11), then {Aj x,} is bounded and so J; x, —
x, — 0. Because A, x, € AJy X, J), X, — x, and A is closed, we have that [x,y] € A.
We assume now that X* is uniformly convex. Let x,,y, be such that x, — x, y, — y,
[Xn,¥n] € A. Inasmuch as A is accretive, we have

(yn—v,J(xy —u)) >0, V[u,v] €A, n € N*.

On the other hand, recalling that J is continuous on X (Theorem 1.2), we may pass
to the limit # — oo to obtain

y—wJ(x—u)) >0, V[u,v] € A.

Now, if we take [u,v] € A such that u+v = x+y, we see that y = v and x = u. Hence,
[x,y] € A, and so A is demiclosed. The final part of Proposition 3.4 is an immediate
consequence of this property, remembering that A, x, € AJ) x,. O

Remark 3.1. Note that an m-accretive set of X x X is maximal accretive. Indeed, if
[x,¥] € X x X is such that

[lx—u| < ||x+Ay—(u+Av)|, V[u,v] €A, A >0,

then, choosing [u,v] € A such that u+ Av = x+ Ay, we see that x = u and so
v =Yy € Ax. These two properties are equivalent, however, in Hilbert spaces.

If X* is uniformly convex, then it follows that, for every x € D(A), we have the
following algebraic description of Ax

Ax={yeX; (y—vJ(x—u)) >0, V(u,v] € A}.

In particular, it follows that Ax is a closed convex subset of X. Denote by Ax the
element of minimum norm on Ax (i.e., the projection of the origin into Ax). Be-
cause the space X is reflexive, by Proposition 1.4 it follows that A% # 0 for every
x € D(A). The set A? C A is called the minimal section of A. If the space X is strictly
convex, then, as easily seen, AV s single-valued.

Proposition 3.5. Let X and X* be uniformly convex and let A be an m-accretive set
of X x X. Then:

(i) Azx— A%, Vx € D(A) for A — 0.

(i) D(A) is a convex set of X.

Proof. (i) Letx € D(A). As seen in Proposition 3.2, ||A;x|| < |Ax| = ||A%]|, VA > 0.
Now, let A, — 0 be such that A 1,X — . By Proposition 3.1, we know that y € Ax,
and thus
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. 0
Tim [[Aj, x[| = [ly[| = [|A"]-

The space X is uniformly convex; therefore this implies that Ay x — y = Alx
(Lemma 1.1). Hence, A x — A% for A — 0.

(ii) Let xj,x € D(A), and 0 < o < 1. We set xo, = axj + (1 — a)xp. Then, as it
is readily verified,

[V2 (%) —x1 || < |lxa — x| + A]Ax1 ], VA >0,
V2 (xe) —x2]| < ||xe — 22| + A|Ax2], VA >0,

and, because the space X is uniformly convex, these estimates imply, by a standard
geometrical device we omit here, that

V3 (xa) —Xal| < 8(A), VA >0,

where limy _, 6(A) = 0. Hence, xo € D(A). O

Regarding the single-valued linear m-accretive (equivalently, m-dissipative) ope-
rators, it is useful to note the following density result.

Proposition 3.6. Let X be a Banach space. Then any m-accretive linear operator
A : X — X is densely defined (i.e., D(A) = X).

Proof. Lety € X be arbitrary but fixed. For every A > 0, the equation xj +AAx; =y
has a unique solution x; € D(A). We know that ||x || < ||y|| for all A > 0 and so, on
a subsequence A, — 0,

Xy, =X, LAx), —=y—x in X.

Because A is closed, its graph in X x X is weakly closed (it is a linear subspace of
X x X) and so A,x3, — 0, A(A4,x,) — y—x imply that y —x = 0. Hence,

(1+2,4)" "y —y.

We have, therefore, proven that y € D(A) (recall that the weak closure of D(A)
coincides with the strong closure). [

We conclude this section by introducing another convenient way to define the
accretiveness. Toward this aim, denote by [+, -], the directional derivative of the func-
tion x — ||x||; that is (see (1.13)),

vl —
oy e AV = [l

s =1i ) ,VEX. 3.13
[x y]s 10 2 X,y ( )
The function A — ||x+ Ay|| is convex, thus we may define, equivalently, [-, -] as
Ayl —
[x,y]; = inf e Ali=lell gy e x (3.14)
A>0 A
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Roughly speaking, [-,-]s can be viewed as a “scalar product” on X x X.
Let us now briefly list some properties of the bracket [, -];.

Proposition 3.7. Let X be a Banach space. We have the following.

(1) [-,]s : X x X — R is upper semicontinuous.

(i)  [ox,Byls = B[x,y]s forall B >0, x €R, x,y € X.
(i)  [x, ax+yly = aflx||+ [x, y} lfoceR+ xeX.

) eyl <Al oy +2s < [nyls+ [x,2]s, Vx,yz € X,

W) oyl =max{(3x); " € D(x)}, Vx,y € X, where

P(x) = {x" e X*5 (x,x") = [Ixl], [ =13, if x#0,
P(0) = {x" e X™; ||| <1}

Proof. (i) Let x, — x and y, — y as n — oo. For every n there exist h, € X and
Ay € (0,1) such that ||, ||+ A, < 1/n and

(s Ynls < (% + B+ Apyn || — || +ynH)ln_l +(1/n).

This yields
LHmsup[x,, yals < [%,¥]s,

n—oo

as claimed.
Note that (ii)—(iv) are immediate consequences of the definition. To prove (v),
we note first that
D(x)=d([xl]),  VxeX,

and apply Proposition 2.6. [J

Now, coming back to the definition of accretiveness, we see that, in virtue of part
(v) of Proposition 3.7, condition (3.3) can be equivalently written as

[xl_x27yl_y2]520, V[xi7Yi] EAa i= 172 (315)
Similarly, condition (3.5) is equivalent to
X1 —x2,y1 —y2ls > —ollx1 —x2f|,  V[x,y] €A, i=1,2. (3.16)

Summarizing, we may see that a subset A of X x X is w-accretive if one of the
following equivalent conditions holds.

(i) If [x1,31], [x2,y2] € A, then there is w € J(x; —x2) such that
1 =y2,w) = —olx —xa|.
() |xi—x2+A(1—»m)|| = (1-Aw)|x;—x2|| for0 < A < 1/ and all [x;,y;] € A,

i—1,2.
(i) [x; —x2,y1 —y2]s > —@|lx1 —xaf|, V[xi,yi] €A, i=1,2.
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In applications, however, it is more convenient to use condition (i) to verify the
w-accretiveness.

We know that, if X is a Hilbert space, then a continuous accretive operator is
m-accretive (see Lemma 1.3). This result was extended by R. Martin [11] to general
Banach spaces. More generally, we have the following result established by the
author in [1]. (See also [2].)

Theorem 3.1. Let X be a real Banach space, A be an m-accretive set of X x X, and
let B: X — X be a continuous, m-accretive operator with D(B) = X. Then A+ B is
m-accretive.

This result (which can be compared with Corollary 2.6) is, in particular, use-
ful to treat continuous nonlinear accretive perturbations of equations involving m-
accretive operators.

Other m-accretive criteria for the sum A + B of two m-accretive operators A, B €
X X X can be obtained approximating the equation x +Ax+ Bx 3 y by

x+Ax+B)x3y,

where B is the Yosida approximation of B.
We illustrate the method on the following example.

Proposition 3.8. Let X be a Banach space with uniformly convex dual X* and let A
and B be two m-accretive sets in X x X such that D(A) ND(B) # 0 and

(Au,J(Byu)) >0, VYA >0, u € D(A). 3.17)
Then A + B is m-accretive.

Proof. Let f € X and A > 0 be arbitrary but fixed. We approximate the equation
u+Au+Bu>s f (3.18)
by
u+Au+Buu> f, A >0, (3.19)
where B, is the Yosida approximation B; that is,

By =A"'1—(1+AB)").

We may write equation (3.19) as

AN -
we (142 4 Af +(I—HLB) uy
1+ 1+A 1+1
which, by the Banach fixed point theorem, has a unique solution u;, € D(A) (because
(I+AB)~"and (I+2A)~" are nonexpansive). Now, we multiply the equation

uy +Auy +Byuy > f (3.20)
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by J(Bjuy ) and use condition (3.17) to get that
1Bruall < I£1+ lluall, VA >0.

On the other hand, multiplying (3.20) by J(u; — uo), where uy € D(A) N D(B),
we get

[lup—uol| <[|uol|+I.f -1 Sol |+ Bruoll <lluo |+ (L7 lI+IEoll+Buol, VA >0,
where &y € Aug. Hence,
[leea || + |1 Bauy || < C, YA > 0. (3.21)
Now, multiplying the equation (in the sense of the duality between X and X*)
uy —uy +Auy —Auy +Byuy —Buuy 50
by J(uy —uy). Because A is accretive, we have
g, — up||* + (Byuz — Buuy,J (uy, —uy)) <0, VYA, u>0. (3.22)
On the other hand,

(Byuy, —Byuy,J(uy —uy))
> (Byup — Buuy,J(uy —uy) —J (I+AB)'uy — (I+uB) uy))

because B is accretive and Byu € B((I+ AB)~'u). Because J is uniformly conti-
nuous on bounded subsets (Theorem 1.2) and by (3.21) we have

ez, = (1 +AB) " || + ot — (1 4+ pB) ™My || < C(A+ ),

this implies that {u, } is a Cauchy sequence and so u = lim, _,qu;, exists. Extracting
further subsequences, we may assume that

Bjuy —y, f=Byuy —uy —z.

Then, by Proposition 3.4, we see that y € Bu, z € Au, and so u is a solution (obviously
unique) to equation (3.18). I

If X is a Hilbert space and A = d @, then Proposition 3.8 reduces to Theorem 2.11.
We also note the following perturbation result.

Proposition 3.9. Let X be a Banach space with a uniformly convex dual and let A, B
be two m-accretive sets in X X X such that, for each r > 0,

1B < || A%]|| +Cr  for ||x|| <r, Vx € D(A), (3.23)

where 0 < o < 1. Then A + B is m-accretive. Here A® is the minimal section of A.
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Proof. For f € X we approximate, as above, equation (3.18) by (3.19) and denote
by u; € D(A) the solution to (3.19). We have, of course, that {u } is bounded in X
(i.e., |lup || <r, VA > 0), and by Proposition 3.2, part (d), and by assumption (3.23)
it follows that

1Biu || < [1B%uz || < al|A%uz || +Cr < a|Baull+ | £l +7), VA >0.

This yields ||Byuy || < C, VA > 0, and, arguing as in the proof of Proposition 3.8,
we infer that, for A — 0,

up —u in X,
Byu); —n in X,
wy=f—up—Byuy =& in X,

where 1) € Bu and & € Ax. Hence, by Proposition 3.4 we have f € R(I+A+ B), as
claimed. [

Remark 3.2. The accretivity property of an operator A defined in a Banach space X
should not be mixed up with that of monotonicity. The first is defined for operators
A from X to itself and is a metric geometric property, whereas the second is defined
for operators A from X to dual space X* and is a variational property. Of course,
as mentioned earlier, these two concepts coincide if the space X is Hilbert and is
identified with its own dual.

3.2 Nonlinear Elliptic Boundary Value Problem in L?

In most situations, the m-accretive operators arise as partial differential operators
on a domain Q with appropriate boundary value conditions. These boundary value
problems do not have an appropriate formulation in a variational functional setting
(as in the case with elliptic boundary value problems in L” () spaces or that of non-
linear elliptic problems of divergence type treated in Section 2.4) but have, however,
an adequate treatment in the framework of m-accretive operator theory. We treat a
few significant examples below. Throughout this section, €2 is a bounded and open
subset of RY with a smooth boundary, denoted 9.

Semilinear Elliptic Operators in L? ()

Let 3 be a maximal monotone graph in R x R such that 0 € D(f).
Let B C LP(Q) x LP(2), 1 < p < oo, be the operator defined by

E(u(x)) ={velLP(Q); v(x) € B(ux))), a.e. x € Q},

~ (3.24)
D(B) = {uecLP(Q); Ive LP(Q) sothat v(x) € B(u(x)), ae.x € Q}.
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It is easily seen that 3 is m-accretive in LP () x LP(£) and

(T+2B) ") = (14AB) u(x), ae.xeQ, >0,
(Bp)(x) = By (u(x)), ae.xeQ, A >0, ucll(Q).

Very often, this operator § is called the realization of the graph f C R x R in the
space LP(Q) x LP(Q).

Theorem 3.2. Let A : LP(Q) — LP(Q) be the operator defined by
Auz—Au—&—E(u), Yu € D(A),
D(A) = WP (2) W2 (Q)ND(B) if1<p<oo, (3.25)
D(A) = {ue W) (Q); Aue L'(Q)}ND(B) ifp=1.
Then A is m-accretive and surjective in LP (Q).
We note that, for p = 2, this result has been proven in Proposition 2.8.

Proof. Let us show first that A is accretive. If uj,up € D(A) and v| € Auy, vy € Aup,
1 < p < oo, we have, by Green’s formula,

[|ue1 7u2||€;(29)(v1 —va,J(u; —up)) = */QA(MI — o) |uy — ua [P (uy — up)dx

+ [ (Bl = Blua)) = ) el 2dx 2 0
Q

because 3 is monotone (recall that J(u)(x) = |u(x)\P’2u(x)||u\\i;<’;2) is the duality
mapping of the space L?(Q)). (In the previous formula and everywhere in the se-
quel, by B(u;), i = 1,2, we mean single-valued sections of 3(u;) which arise in the
definition of Au;.) In the case p = 1, consider the function 7% : R — R defined by

1 for r>e¢g,
Ye(r) =4 6¢(r) for —e<r<eg, (3.26)
—1 for r< —e¢.
where 0, € C?[—¢,¢€], 6, > 0 on (—¢,€), 6:(0) =0, 6:(¢) = 1, Oe(—¢) = —1,

and 6/(g) =0, 6/(—€) = 0. The function ¥; is a smooth monotonically increasing
approximation of the signum multivalued function,

1 for r>0,
signr=¢ [-1,1] for r=0,
—1 for r<O,

we invoke frequently in the following.
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If [u;,vi] €A, i = 1,2, then we have, via Greens’ formula,

/ (vi = v2)Ye (1 — uz)dx =/ [V (u —u2)|2)é(u1 —up)dx
Q Q
+/Q(5(“1)—13(142))78(141—142)61)6 >0, Ve>0.

For € — 0, Y% (u1 —uz) — g in L*(Q), where g € J(u)||u||£l'(_(2 , = uj —up; that

)

is, g(x) € signu(x), a.e. x € Q. Hence, A is accretive.
We prove that A is m-accretive, considering separately the cases 1 < p < oo and

p=1

Case 1. 1 < p < oo. Let us denote for 1 < p < o by A, the operator —A with the

domain D(A,) = WOl P(Q)NW?2P(Q). We have already seen that A, is accretive in
LP(Q). Moreover, by Theorem 1.14, we have that R(I +A,,) = LP(£2) and

HMHWZP(Q)QWO]J’(Q) SC”APMHLP(_Q)v Vu GD(AP)' (3.27)

Hence, A, is m-accretive L”(Q2). Let us prove now that R(/ +A, + E) =L (Q).
Replacing, if necessary, the graph § by u — f(u) — vo, where vy € $(0), we may
assume that 0 € $(0) and so f8; (0) = 0. Then, by Green’s formula, for all A > 0,

(AT (Br)) = =B () 350y [ Al )17 2B ()

: (3.28)
~ _ d
B3t [ VU5 1B )| 2B (w)dx = 0,

and so, by Proposition 3.8, we conclude that R(/+A, + B ) =LP(Q), as claimed.
To prove the surjectivity of A, 4 B, consider the equation

eut+Au+Bu)>f, €>0, fEL(Q), (3.29)

which, as seen before, has a unique solution ug, and ue = lim; o u§ in LF(L),

where u§ is the solution to the approximating equation eu +A,u + f; (u) > f.
By (3.28), it follows that [|A,u5 ;@) < C, where C is independent of € and A.
Hence, letting A — 0, we get [|Apuel|1r(@) < C, Ve > 0, which, by estimate (3.27)
implies that {ue} is bounded in W'»(Q) NW2P(Q). Selecting a subsequence, for
simplicity again denoted u,, we may assume that

Ug — U weakly in W27 (), strongly in L?(Q),
Apug — Apu  weakly in LP(Q
Ee(us) — 8 weakly in L7 (2

),
)
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By Proposition 3.4 we know that g € E (u), therefore we infer that u is the solution
to the equation A u+ f(u) > f; thatis, u € W>P(Q) and

3.30
u=~0 in 0Q. ( )

{AquB(u)Sf, a.e.in Q,
Case 2. p = 1. We prove directly that R(A; + ) = L' (Q) that is, for f € L' (Q),
equation (3.30) has a solution u € D(A;) = {u € Wol’l(Q); Au € L'(Q)}. (Here,
A} = —A with the domain D(A}).)
We fix f in L'(Q) and consider {f,} C L*>(£) such that f, — f in L'(Q). As
seen before, the problem

—A n+ n) 2 Jn i ~Q7
tn+ B (un) 3 fp in (3.31)
u, =0 on dQ,

has a unique solution u, € H} (Q)NH?(L). Let v, (x) = f,(x) + Aun(x) € B(un(x)),
a.e. x € . By (3.31) we see that

10 =@l < [ 140 = Sl

because f3 is monotone and —A is accretive in L' (Q); that is, [ Au8dx <0, Vu €
D(A1), for some 6 € L”(£) such that 0(x) € signu(x), a.e. x € Q. (It suffices to
check the latter for 6 = ¥, (4) where 7 is given by (3.26) because, by density, it
extends to all of D(Ay).) Hence,

v, — v strongly in L'(Q),
n elyi (€2) (3.32)
Au, — &  strongly in L'(Q).

Now, let h; € LP(Q), i=0,1,....N, p > N. Then, by a well-known result due to
G. Stampacchia [12] (see also Dautray and Lions [9], p. 462), the boundary value
problem

Y ohi .
—A@ :h0+,; Ix in Q, (333)
=0 on 0Q,
has a unique weak solution ¢ € H}(Q2)NL~(Q2) and
N
oll=(2) SC;)Hht'HLP(Q)a h; € LP(Q). (3.34)

This means that



110 3 Accretive Nonlinear Operators in Banach Spaces

N d
/V(p-Vl//dx:/ hou/—Z/ Y ax,  vyeHl(Q). (3.35)
Q Q Sl dx

Substituting ¥ = u,, in (3.35), we get, via Green’s formula,

Nooog
~ [ oauds= [ Vo-Vundx= [ howar—Y" [ 15" ax,
Q Q Q e dx

and, therefore, by (3.34),

. N aun N
/ hotadx — Y i 5 dx| < At 1) Y Ihillsien
Ja = dx i=0

Because {h;}Y , C (LP())N*! are arbitrary, we conclude that the sequence

AN
Uy, ax Ta -

is bounded in (L9(2))N*! 1/p+1/q = 1. Hence,

N
||un||W1,q(Q) S C||Aun||L1(Q)7 where 1 < q= % < m (336)

Therefore, {u,} is bounded in W'+(Q) and, consequently, compact in L' (). Then,
extracting a further subsequence if necessary, we may assume that
u, — u weakly in W()l’q(Q) and strongly in L!(Q). (3.37)

Then, by (3.32), it follows that £ = Au, and because the operator f is closed in
L'(Q) x L'(Q), we see by (3.32) and (3.37) that v(x) € B(u(x)), a.e. x € Q, and
ue WO1 (). Hence R(A) = L'(Q) and, in particular, A is m-accretive. [J

We have proved, therefore, the following existence result for the semilinear ellip-
tic boundary value problem in L' (Q).

Corollary 3.1. For every f € LP(Q), 1 < p < oo, the boundary value problem

—A .e.in
{ u+Bu)sf, aeinQ, (3.38)

u=0 ondQ,

has a unique solution u € Wol’p(.Q) NW2P(Q). If L'(Q), then u € WO1 9(Q) with
Au € L' (Q), where 1 < q < N/(N —1). Moreover; the following estimate holds:

lllyrao) < Clflra), VS ELHQ). (3.39)

In particular;, Ay is m-accretive in L' (Q), D(A1) C Wol’q(.Q), and
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lullypo(y < Cllduling),  Vue D).

Remark 3.3. 1t is clear from the previous proof that Theorem 3.2 and Corollary 3.1
remain true for more general linear second-order elliptic operators A, on Q.

The Semilinear Elliptic Operator in L' (RV)

The previous results partially extend to unbounded domains . Below we treat the
case Q =RV,
Let 3 be a maximal monotone graph in R x R such that 0 € $(0) and let
A:L'(RV) — L'(R") be the operator
Au=—Au+Bu), VueD(A), in Z'[RY), (3.40)
where
D(A) = {uc L'(RY), Auc L'(RY); ue D(B)},

D(B) = {uec L'(RY); 3n c L'(RY), n(x) € B(u(x)), ae.x c RV}, (341
B(u) = {n € L'(RY); n(x) € B(u(x)), ae.x € RV},

Here Au is taken in the sense of distributions on RV that is,
Au(g) = / uAodx, Yo eC(RY),

and the equation Au = f is taken in the following distributional sense
/RN(—qunfp)dx = /Rnffpdx Vo € C(RY),

where 1 € L' (RV) is such that 1(x) € B(u(x)) a.e. x € RV,

Theorem 3.3. The operator A defined by equations (3.40) and (3.41) is m-accretive
in L'(RN) x LI(RM).

Proof. We fix f € L'(RV) and consider the equation Au+Au > f; that is,
Au—Au+Bw)> f in RV, (3.42)

which is taken in the above distributional sense. We prove that for each A > 0 there
is a unique solution u = u(f) and that

1
lu(f) = u@llprrny < 5 1F = gllprwey, VFrg € LH(RY), (3.43)

To this end we consider the approximating equation
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Aute — Aug + Be(ug) = f in 2'(RY), (3.44)
where B¢ = (1—(1+¢€B)~!)/e, Ve > 0.
We rewrite (3.44) as
1 1 1
luS—Aug—i—gug :f—|—g(1 +€eB) ue.

Equivalently,

€ £

- = -1
Ue = T en A" T T en (L+eB) ue. (3.45)

1
f+1+£2,

On the other hand, it is well known that, for each g € L (RN ) and constant y > 0,

the equation
v—puAv=g in Z'(RY)

has a unique solution v € L' (R") and
IVl ryy < llg oy ey

(This means that the operator A| = —A is m-accretive in L' (RY).) If we set v = Tyg.
we may rewrite (3.45) as

€ 1 ]
Ue :TE/(lJrgM <1+8;\«f+ Ty (1+8ﬁ) us>7

and so, by the Banach fixed point theorem, it follows the existence of a unique so-
lution ug € L (RN ) to (3.45). Moreover, as easily seen, we have

1
lete o1 vy < 7 A1 evy- (3.46)

‘We have also
[[Be(ue) 1y < 1 f i myy,  VE>0. (3:47)

Formally, (3.47) follows by multiplying (3.44) by sign ¢ (u¢ ) and integrating on RV,
However, in order to prove it rigorously, we assume first that f € L' (RV) N L?>(RN)
and get the desired inequality by density argument. Indeed, in this case the solu-
tion ue to (3.44) belongs to H>(Bg) NH'(RY) on each ball By C RN of radius R
and center 0 (see Theorem 1.10). Let p € C7'(R) be such that p > 0, p(r) =1 for
0<r<1andp(r)=0 for r >2 and let gg(x) = p (|x|*/R?). Finally, let x =
¥ be the function (3.26). Then, multiplying equation (3.44) by @gx(Be(us)) and
integrating on RY (in fact on Byg) we see that

M e (Belue) grdr+ [ Vi V(pug(Be(ue)d
o = (3.48)
+ ; PrPe (ue) X (Be(ue))dx = A fordx, VR.



3.2 Nonlinear Elliptic Boundary Value Problem in L” 113

Keeping in mind that [p Ve - V(Y (Be(ue)) prdx > 0 and that g = 1 on [|x| <R],
we see by (3.48)

A ue X (Be(ue)) prdx + (Ve - Vor) X (Be (e ) )dx
Bog Bog\Bg (3.49)

+ OrPe (1) x (Be (ue) )dx < f@rdx, VR.
JBar Bar
On the other hand, multiplying (3.44) by u, and integrating on RY, we see that

/1/ |ug|2dx—|—2/ \vug|2dxg/ \f|2dx. (3.50)
JRN JRN JRN

Then, letting R — o and ) — sign into (3.49), we obtain (3.47), as claimed.
Note also that assuming f € L'(RV) N L?>(RY) besides (3.50) we have the esti-
mate

2 [ luePdx+ [ |Belue) Pax < [ 1P (3.51)
RV RY RV
(The latter follows as above multiplying equation (3.44) by @y (1) and integra-

ting on RV.)
Moreover, we have by (3.44) for all €, > 0,

l(ue 7”8’) 7A(ug 7u€/) +ﬁ£(u5) *Be/(uel) =0 in RY

and we get, as above, that

,1/ g — ugr Pdx
RN

S/RN(8|B8(“8)|+£I|ﬁe’(”e’)‘)(|ﬂe(ue)|+|ﬁe'(“e')|)dxa Ve,e' >0
because (Be(ue) — Be (ue)) (e — tter) > (Be(ue) — Per (uer)) (€Be (ue) — €' Ber (uer)),

Ve, e’ > 0.
By virtue of (3.51), this yields

A/N|u£—ug,|2dx§c(s+e’), Ve, g > 0. (3.52)
R

Hence, on a subsequence, again denoted {e} — 0, we have

Ug — U strongly in L?(RN)
Be(ue) = m  in L2(RV) (3.53)
Aug — Au  in L2(RV).

Because 3 is maximal monotone, so is its realization 8 C L?(R"Y) x L?(RV); that is,

B = {[u,v] € L>(RY) x L2(R"), v(x) € B(u(x)), ae.xcRV}.
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Then, by (3.53) it follows that n(x) € B(u(x)), a.e. x € RY. Moreover, by (3.49)
and (3.50) we infer that u,7 € L'(RY) and Au = f —n € L'(R"). Hence (u,n) is
a solution to (3.42).

If f,g € L'(RN)NL*(RY) and ue (f), ue (g) are corresponding solutions to (3.44)
we have

A e () = ) oo () — )
[ V(1) = e(8)) - ¥ e e (1) = e(8))
o [ (Belue() — Beluee(£))) @ric (e (1) )
+ [ = )orue() —ue(g)d

where y and @ are defined as above.
Letting R — o and y — sign we obtain that

A el —ue(eldx < [ 1F gl

and for € — 0 we get (3.43); that is, [[u(f) —u(g)|l1wy) < (1/A)If = gllpi wy)-
This implies by density that u = u(f) extends as a solution to equation (3.41) for all
feL'(RV).

It remains to prove the uniqueness. If u;,u; are two solutions to (3.42), we have

Ay —up) —A(uy —up) +m1 —Mm =0 in Z'(RVY), (3.54)

where u;,n; € L'(RY) and n; € B(u;), a.e. in RN fori=1,2.
We set u = uy —up and take us = u * ps where ps is a Cg’ mollifier and * stands
for convolution product. We have

Aug—Aug+ (N1 — M) *ps =0 in RV, (3.55)

It follows, of course, that ug, (] — 1) *ps € L' (RY) and us € H' (RY) because, as
easily seen,

lusll2myy < 11Psll 2wy llull L rys
L2(RV) L2RM) U] L1 (rV) (3.56)

[Vus || 2mvy < [IVPs || 2wy llull 11 mr)-

Then, multiplying (3.55) by {(ug), where { = 7, as above is a smooth approxima-
tion of the signum function (see (3.26)), we obtain

2 usSlus)dx+ [ (0 =12) = ps)C(us)dx <0

and, letting { — sign, we get

/1/ |u5(x)|dx+liminf/ (1 = 12) # pg)sgnusdx <0, V8> 0.
RN 5—0 RN
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Taking into account that by the monotonicity of 3, we have that sgn(n; — 1,) =
sgnu, a.e. in R, this yields

liminf/ (1M1 = 12) % ps) (x)sgnug (x)dx > 0.
5—0 JRN

Hence, us — 0 as 8 — 0 and this implies u; = up, as claimed. This completes the
proof of Theorem 3.3. [

One might expect that for A — 0 the solution u = y; to equation (3.42) is con-

vergent (in an appropriate space) to a solution y € LIIOC(RN ) to equation

—Ay+B(y)>f in Z'(RV). (3.57)

It turns out that this is indeed the case and that equation (3.57) has a unique solu-
tion. More precisely, one has the following existence result due to Bénilan, Brezis
and Crandall [3].

Theorem 3.4. Assume that f € L'(RY). Then,

(i) IfN=1and0cintR(P), then equation (3.57) has a unique solution
y € WH=(R) with Ay € L' (R).

(i) IfN=2and0 cintR(P), then there is a unique solution
ye Ll (R))NWL! (R?) with Ay € L' (R?) and Vy € M?(R?).

(ili) IfN >3, then there is a unique solution’y € MN/N=2(RV)N L} (RVY)
with Ay € L'(RV).

R(B) is the range of B and M?(RY), p > 1, is the Marcinkiewicz class of order p;
that is,

MP(RN) = { u : RY =R measurable,
min {a € R+;/ |u(x)|dx < oc(measE)l/q} = ||ullm < oo},
E

ECRN
1 1
where —+— = 1.
P 9
Proof. (Sketch) We are going to pass to the limit A — 0 in equation (3.42); that is,

Ayi =4y +B(Gn) > f. (3.42)
The main problem is, however, the boundedness of {y; } in L'(R") orin L. .(RV).

We set wy = B(y;,) (or the section of it arising in (3.42)" if § is multivalued).
We see that

A ot W)y et [ )= (e < [ [F0ebn) (), b

and
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_/N Iwy (x)|dx < /RN £ (). (3.58)

Hence, by the Kolmogorov compactness theorem, {w; } is compact in L} .(R")and
so, there is w € L] (RY) such that, as  — 0,

wy —w inLL (RY). (3.59)

On the other hand, by (3.58) and by Fatou’s lemma, it follows that w € L' (RV).
This implies that Ay, = Ay, +w; — f is bounded in L' (R") and so, if N > 3,
we have (see [3])

2 llpsv-2) mvy + VIR ppvsv gy < €5 VA >0.

In particular, it follows that {y; } is bounded in Wl1 "(RM) and so {y; } is compact in

Ll .(RN). Then, on a subsequence, y; — y in LlOC(RN) and by (3.59), we infer that
w(x) = B(y(x)), a.e. x € RV, Clearly, y is a solution to (3.57) because Ay; — Ay in
P2'RY)as A — 0.

We now consider the following.

The case N = 2. In this case, in order to get the boundedness of {y, }, one must
assume further that 0 € intR(f). If we denote by j : R — R the potential of 8 (i.e.,
B = dj), we have that j(r) > ¢|r|, for some ¢ > 0 and |r| > R;.

Indeed, as seen earlier (Proposition 1.5), intR(f) = intD(B~!) = intD(j*),
where j* is the conjugate of j:

j(r) =sup{rp—j*(p), Vp € R}.

We have therefore |j*(p)| < C for all p € R, |p| < r*, where r* > 0 is suitably
chosen. This yields

. . r r*
Aﬂ>pw—1<pM>>M for [r] > 1.

Now, we come back to equation (3.42) and notice that multiplying by signy, we get

as above
/ PO y’ldx</ |fldx
Iyal>1 val

and taking into account that B(yy )yy > j(ya) > clya| on [[ys| > 1] we get

[ rldr<e,  va>0

and therefore {y,} is bounded in L!(R"). Then, by the equation Ay, = Ay, +
wj—f and, by Lemma A.14 in [3], we infer that {Vy, } is bounded in M?(R?).
This implies that y = limy oy, exists (on a subsequence) in Llloc(Rz) and also that
Vy € M?(R?). Then, by (3.59), we see that w(x) € B(y(x)), a.e. x € 2, and so y is
the desired solution.
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The case N = 1. It follows as above that {y,} and {f;(y,)} are bounded in
L'(RY) and, because {y} } is bounded in L' (R), we also get that {y/, } is bounded in
L>(R). In fact, because {y} } is bounded in L' (R), then there is at least one xo € R
such that {y/ (xo)} is bounded and this, clearly, implies that {y } is bounded in
L”(R). Then we infer, as in the previous cases, that y = lim, |y, is the solution to
(3.57) and satisfies the required conditions. The details are omitted. [

The Porous Media Equation in L' ()

We have already studied this equation in the H~'(Q) space framework in Section
2.2. Here, we consider this equation in the L' space framework.
In the space X = L' () define the operator

{Au =-AB(u), VueD(A),
D(A) = {ue L'(Q): B(u) € Wy (Q), AB(u) € L'(Q)},
where 3 is a maximal monotone graph in R x R such that 0 € $(0) and £ is an open

bounded subset of R with smooth boundary. More precisely, A C L' () x L' (Q)
is defined by

(3.60)

A={u,—An],uec L'(Q), n e Wy (Q), An € L'(Q), n(x) € B(u(x)),

3.61
ae xe€Q}. G-oD

We have the following.
Theorem 3.5. The operator A is m-accretive in L' (Q) x L'(Q).

Proof. Let u,v € D(A) and let y be a smooth monotone approximation of the sign
of the form considered earlier. (See (3.26).) Then, we have

| Au=any(Blu)—B(v)dx= [ V() —~BONPY (B —B(v)dx 0.
Letting ¥ — sign, we get
/ (Au—Av)Edx >0,
Q
Where.é (x) € sign(B (u(x)) — B(v(x))) = sign(u(x) —v(x)), a.e. x € Q. Hence, A is
accretive.
Let us prove now that R(I+A) = L' (Q). For f € L'(Q), the equation
ut+Au=f

can be equivalently written as

Bl —Av=f in Q, veW, ' (Q), AveL'(Q). (3.62)
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But, according to Corollary 3.1, equation (3.62) has a solution v € WO1 ’q(Q),
AveL'(Q),1<qg<N/(N—1).O

The Porous Media Equation in R

Consider the equation
Ay(x) = AB(y(x)) 3 f(x) in RY, (3.63)

where A > 0, and 3 is a maximal monotone graph in R x R such that 0 € 3(0).
By solution y to (3.63) we mean a function y € L'(R") such that 3n € L] (RV),
n(x) € B(y(x)), a.e. x € RY, and

Ay—An=f in Z'(RM). (3.64)

Theorem 3.6. Assume that f € L'(RY). Then,

(i)  IfN=1and0 € intD(B), then there is a unique solution y € L' (R")
withn € L. _(R)NW1=(R).

(ii) IfN=2andO0cintD(B), then there is a unique solution y € L' (RY)
withn € Wh(R?), |Vn| € M2(R?).

(iii)  IfN >3, then there is a unique solutiony € L' (RN), with n € MY/ N=2)(RV).

Proof. By substitution, (y) — u, equation (3.63) reduces to equation (3.57) with
B! in the place of B and so, one can apply Theorem 3.4 to derive (i) ~ (iii).
In the space L' (RV) consider the operator

Ay=—AB(y), VyeD(A) (3.65)
defined by
D(A)={ye L'(R"Y); In e L] (RN),

loc

3.66
n(x) € B(y(x)), ae.x€Q, An € L'(RY)} (3.66)

Ay={-AneL'R"); n€B(y), ac.inRY, n € Lj,.(RY), ye L'(R")}. (3.67)
O

We have the following.

Theorem 3.7. Assume that B is a maximal monotone graph satisfying the conditions
of Theorem 3.6. Then the operator A defined by (3.66) and (3.67) is m-accretive in
L'(RY) x L'(RV).

Proof. There is nothing left to do, except to apply Theorem 3.6 and to notice that
by Theorem 3.3 we have also the accretivity inequality
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1
et =l vy < 5 IF =8l vy

if u, v are solutions to (3.63) for f and g, respectively. [

3.3 Quasilinear Partial Differential Operators of First Order

Here, we study the first-order partial differential operator
(Au)(x) = Z a—Xiai(u(x))a x€RN, (3.68)

in the space X = L' (R"). We use the notations a = (a1,az, ...,an), @x = (@x; s .-, Puy ),
a(u)y = YN ,(9/9x)a;(u(x)) = diva(u).

The function a : R — R" is assumed to be continuous.

We define the operator A in L!'(RV) x L!(RV) as the closure of the operator
Ag C L'(Q) x L' () defined in the following way.

Definition 3.2. Ay = {[u,v] € L'(RY) x L'(R"); a(u) € (L' (RV))V} and
/R signg(u(x) —k)((a(u(x)) —a(k)) - @u(x) +v(x)p(x)dx > 0, (3.69)

for all ¢ € Co(RN) such that ¢ > 0, and all k € R. Here, signyr = r/|r| for r # 0,
signg0 = 0.

Itis readily seen that, ifa € C'(R) and u € C}(R"), then u € D(A) and Agu = a(u),.
Indeed, if p is a smooth approximation of r — |r| of the form considered above, then
we have

- p'(u(x) —k)a(u)c@dx = /RN dx (/ku()f) P/(s—k)a’(s)ds> @(x)dx

X

__ /RN dx ((/k"(x) p'(s— k)a’(s)dx>) “u(s),

where a' = (d|,d), ...,a)y) is the derivative of a. Now, letting p’ tend to sign,, we get

L signu(x) ~K)a(u(2) ~all) - () +afu(). 90 s =0
for all ¢ € Co(RY). Hence, u € D(Ag) and Agu = (a(u)).

Conversely, if u € D(Ag) NL=(RY) and v € Agu, then using the inequality (3.69)
with k = ||u|| gy + 1 and k = —({Jul| = gy) + 1), we get

/RN((a(u(x)) —a(k)- @<(x) +v(x)p(x)dx <0, Vo eCF(RY), ¢ >0,
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respectively,
/RN((a(u(X)) —a(k))- @u(x) +v(x)p(x)dx >0, Ve €CF(RY), ¢ >0.

Hence, —(a(u)),+v=0in 2'(R").
Let A be the closure of Ay in L' (RY) x L' (RM); that is, A = {[u,v] € L'(RY) x
L' (RN); 3[up,vn] € Ao, uy — u, v, — vin L'(RV)}.

Theorem 3.8. Let a: R — RY be continuous and limsup,_(|la(r)||/|r|) < e. Then
A is m-accretive.

We prove Theorem 3.8 in several steps but, before proceeding with its proof, we
must emphasize that a function u satisfying (3.69) is not a simple distributional
solution to equation (a(u)), = v. Its precise meaning becomes clear in the context
of the so-called entropy solution to the conservation law equation u, + (a(u)), = v
which is discussed later on in Chapter 5. We shall first prove the following.

Lemma 3.2. A is accretive in L' (RY) x L' (RV).
Proof. Let [u,v] and [ii, V] be two arbitrary elements of Ag. By Definition 3.2, we
have, for k = i(y), @(x) = y(x,y) (y € G5 (R xRY), y > 0),
Sy siEno(ul) —a0) @) —al@) iley) o0
+v(x)y(x,y))dxdy > 0.

Now, it is clear that we can interchange u and i, v and v, x and y to obtain, by adding
to (3.70) the resulting inequality,

S €00 =) () = (i) - (v (x.3)) a7
F ¥ (x0y) + (v(x) = v(y) p(x.y))dxdy > 0,

for all y € CJ(RY x RY), y > 0. Now, we take

v = g otetop (2.

where ¢ € C7(RY), ¢ >0, and p € Co(RY) is such that suppp C {y; ||Iy|| < 1},

Jp()dy=1,p(y)=p(-y), ¥y €R".
Substituting in (3.71), we get after some calculation that

/RNxRN signy(u(y+€z) —a(y))(2(a(u(y + €2))

—a(i(y))-Vo(y+ez)) + (v(y+ez) = v(y)) @(y+€2))p(z)dydz > 0.

(3.72)

Now, letting € tend to zero in (3.72), we get
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|, 80)00) ~70)P0)dy+ 2 oy 60 (a(u()
~a(@(y) - Vo()dy = 0,

(3.73)

for all 6(y) € sign(u(y) — a(y)), a.e. y € RV. Hence, for every ¢ € C3(RY), ¢ >0,
there exists 6 € J(u — i1) such that (3.73) holds, where J is the duality mapping of
the space L' (Q) (see (1.4)). If in (3.73) we take ¢ = a(g]|y||?), where a € C§(R),
o >0, and o(r) =1 for |r] <1, and let € — 0, we get

oy 0O 00) = 7()dy 2 0

for some @ € J(u—ii). Hence, Ay is accretive in L'(R") and hence so is its clo-
sure A. [

In order to prove that A is m-accretive, taking into account that Ay is accretive, it
suffices to show that the range of /+ Ay is dense in L! (RN ); that is, that the equation
u+a(u), = f has a solution (in the generalized sense) for a sufficiently large class
of functions f. This means, adopting a terminology used in linear theory, that Ag is
essentially m-accretive. To this end, we approximate this equation by the following
family of elliptic equations

u+a(u),—eAu=f in RV, (3.74)

Lemma 3.3. Let a € C', d’ bounded, and let € > 0. Then, for each f € L*>(RV),
equation (3.74) has a solution u € H*(RV).

Proof. Denote by A the operator defined in L2(RN ) by
A=—A, D(A)=H*R")
and let Bu = —a(u),, Yu € D(B) = H'(RY). The operator T = (I + €A)"'B is
continuous and bounded from H'(R") to H?>(RY), and therefore it is compact in
H'(RY). For a given f € L*(RV), equation (3.74) is equivalent to
u=Tu+ (I+eA)"f. (3.75)

Let D = {u e H'(RV); Jull2 gy, + €[ Vitl2a g, < B2}, where R = || 2+ 1-
We note that
(I+eA)'f¢ (I—1tT)dD), 0<tr<]1. (3.76)

Indeed, otherwise there is u € dD and ¢ € [0, 1] such that
u—eAu+ta(u),=f in RY,

and we argue from this to a contradiction. Multiplying the last equation by u and
integrating on R, we get
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el 22 gy + €11 Vutll 2 vy +1 /R a(u)udx = /R  fudx.
On the other hand, we have
/ a(u)udx = —/ a(u) -uydx = —/ divb(u)dx =0,
RN RN RN
where b(u) = [ a(s)ds. Hence,
17 ey + €l Vel 2 gy < 1112 ey el 2 vy < (R—= 1R < R,

and sou ¢ dD.

Let us denote by d(I —tT,D,(I +&A)~' f) the topological degree of the map
I —1T relative to D at the point (I +&A)~! f. By (3.76) and the invariance property
of topological degree, it follows that (see [8] for the definition and basic properties
of topological degree in Banach spaces)

d(I—tT,D,(I+&A)~'f)=d(I,D,(I+eA)"'f)
for all 0 <t < 1. Hence,
d(I-T,D,(I+€eA) ' f)=d(I,D,(I+eA)"'f)=1

because (I +&A)~'f € D. Hence, equation (3.75) has at least one solution
u € D(A) = H*(R") and so the proof of Lemma 3.3 is complete. [J

Lemma 3.4. Under the assumptions of Lemma 3.3, if f € LP(RV)NL*(RY),
1 < p<oo thenuc LP(RY) and

el Lo mvy < (11l () (3.77)
Proof. We first treat the case 1 < p < oo. Let ¢, : R — R be defined by

|r\p’2r if |r| <n,

a,(r)=1< nP%r if r>n,

nP2r  if r<-—n.

If we multiply equation (3.74) by o, (u) € L*(R") and integrate on RY, we get
/ o ()udx < / fou,(u)dx (3.78)
RV RV

because, as previously seen,

/RNa(u)xOCn(u)dx = /RN dx (/Ou(x) a’(s)oc,,(s)ds) dx =0,

X

and
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—/ Auc,(u)dx = / o (u)|Vul*dx > 0,

RV RV

because ¢, is monotonically increasing. Note also the inequality
1 1

o, (r)r > |o,(r)]4, VreR, —4+—-=1.

P 9

Then, using the Holder inequality in (3.78), we get

[latwracs ([ iva) " ([ etora)

p p
S 1P < LA gy

whence

which clearly implies that u € LP(RY) and that (3.77) holds. In the case p = 1, we
multiply equation (3.74) by 8,(u), where

nroif || <nl,

&)=< 1 ifr>n",

-1 if r<-nL

Note that §,(u) € L*(R") because m{x € RY; |u(x)| >n~!} < n2||u||iz(RN). Then,

arguing as before, we get
/HMZH_,] |u(x)|dx < /RN 8, (u)dx < /RN |18, (u)|dx
3”/ 171 |u\dX+/ |Fldx < 11l -
(lul<n=1] Jlul>n=1] L'(RY)

Then, letting n — oo, we get (3.77), as desired.
Finally, in the case p = oo, we set M = || f| ;= gw). Then, we have

u—M+a(u),—eA(u—M)=f—-M<0, ae. inR".

Multiplying this by (u—M))* (which, as is well known, belongs to H'(RV)), we
get [av((u—M)T)2dx < 0 because

/RNa(u)x(u—M)erx: 0,
_/ A(u—M)(u—M)+dx:/ IV (u— M)*[2dx > 0.
JRN RN

Hence, u(x) <M, a.e. x € RV. Now, we multiply the equation

u+M+(a(u))y—eA(u+M)=f+M>0



124 3 Accretive Nonlinear Operators in Banach Spaces

by (u-+M)~ and get as before that (u+M)~ =0, a.e. in RV. Hence, u € L*(R")
and
u(0)| < || fll = vy, ae.x€RY,

as desired. [J

Lemma 3.5. Under the assumptions of Lemma 3.3, let f,g € L*(RV)NL'(RN) and
let u,v € H*(RV)N L (RN) be the corresponding solutions to equation (3.74). Then
we have

1= v) 1wy < 1CF—8) " Ml oy (3.79)
e =vlip@yy < I10f =&l myy- (3.80)

Proof. Because (3.80) is an immediate consequence of (3.79) we confine ourselves
to the latter estimate. If we multiply the equation

u—v+(a(u)—av))r—eAlu—v)=f—g
by & € L*(RY), &(x) € sign(u —v)T (or, more precisely, by {(u—v), where { is
given by (3.26)) and integrate on RV, we get

[ vyt [ el —ap)E@dx< [ (1—g) ax
Now, by the divergence theorem, we have
| (alu) = a(v)),E ) = /[u(x)>v<x)] (a(u(x)—a(v(x)))sdx = 0
because

a(u) =a(v) on J{x; u(x)>v(x)}.

(Here, d denotes the boundary.) Hence, |[(u —v)"[|p1yy < [I(f — &) [l11rv)s as
claimed. [J

Proof of Theorem 3.8. Let us show first that L' (RN) N L™ (RY) C R(I + Ay). To this

end, consider a sequence {a} of C! functions such that a¢(0) = 0 and a "
uniformly on compacta. For f € L'(RV) NL=(RY), let ue € H'(RV)NL'(RY) N
L>(RY) be the solution to equation (3.74). Note the estimates

el iy < vy uellz=@yy < LF[]= Ry (3.81)

which were proven earlier in Lemma 3.5. Also, multiplying (3.74) by u, and inte-
grating on RV, we get

||u8||i2(RN) + 8||Vu£||i2(RN) < C||f||i2(RN)- (3.82)

Moreover, applying Lemma 3.4 to the functions u = ug (x) and v = v¢(x+y), we get
the estimate



3.3 Quasilinear Partial Differential Operators of First Order 125

[ luele+) —ueldx < [ 170~ f(0ldx, Wy eRY.
R R

By the Kolmogorov’s compactness criterion, these estimates imply that {u, } is com-
pact in Llloc(RN ) and, therefore, there is a subsequence, which for simplicity again
denoted u,, such that

Ug — U strongly in every L' (Bg), VR > 0,
e gly y L' (Br) (3.83)
ue(x) — u(x), ae.xcRV,

where Bg = {x; ||x|| < R}. We show that u + Agu = f.

Let ¢ € C3(RY), ¢ >0, and let & € C'(R) be such that o’ > 0. We multiply
equation (3.74) by o' (u¢)@, and integrate on RV. Then, the integration by parts
yields

[ e uegds — [ (@ (ue)g)(alue) ~atR)dr-+e [ o (ue)(Vue)pdx
—&-e/RN(VuS-V(p)a’(ug)dx: /RNfoz’(ug)(pdx.
This yields
[0 ()it 0 (e Vte -V = (o () ) (e — ak))
< [ Jolwe)pas.

Now, letting € tend to zero, it follows by (3.81)—(3.83) that

[ @/ g — (@ (09)s(alw) ~atk))dr < [ o wpdv.

Next, we take a'(s) = { (s — k), where { is of the form (3.26).
Then, letting { — sign,,, we get the inequality

., signg(u—0)up — (a(w) = a(k)) g £9ldx <0,

On the other hand, because limsupy,_q (|la(r)||/[r]) < oo, we have that a(u) €
L'(RV). We have therefore shown that f € u+ Aou. Now, let f € L'(RY), and
let f, € L'(RY)NL=(RY) be such that f, — f in L'(R") for n — oo. Let u, €
D(Ap) be the solution to the equation u + Agu > f,,. Because Ag is accretive in
L'(RY) x L'(RN), we see that {u,} is convergent in L'(R"). Hence, there is
u € L'(R") such that

Uy, — U, Vp— Uy, — f in Ll(RN), Vi € Aoiy,.

This implies that f € u+ Au. [J



126 3 Accretive Nonlinear Operators in Banach Spaces

In particular, we have proved that for every f € L'(R") the first-order partial
differential equation

u—

M=

1

0 . . ON
] a—%ai(u) =f inR (3.84)

has a unique generalized solution u € L' (R"), and the map f — u is Lipschitz con-
tinuous in L' (RY).

Bibliographical Remarks

The general theory of nonlinear m-accretive operators in Banach spaces has been
developed in the works of Kato [10] and Crandall and Pazy [6, 7] in connection with
the theory of semigroups of nonlinear contractions and nonlinear Cauchy problem
in Banach spaces, which is presented later on. The existence theory of semilinear
elliptic equations in L presented here is due to Bénilan, Brezis, and Crandall [3],
and Brezis and Strauss [4].

The m-accretivity of operator associated with first-order linear equation in RY
(Theorem 3.8) was proven by Crandall [5] in connection with the conservation law
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Chapter 4
The Cauchy Problem in Banach Spaces

Abstract This chapter is devoted to the Cauchy problem associated with nonlinear
quasi-accretive operators in Banach spaces. The main result is concerned with the
convergence of the finite difference scheme associated with the Cauchy problem in
general Banach spaces and in particular to the celebrated Crandall-Liggett exponen-
tial formula for autonomous equations, from which practically all existence results
for the nonlinear accretive Cauchy problem follow in a more or less straightforward
way.

4.1 The Basic Existence Results

Mild Solutions

Let X be a real Banach space with the norm | - || and dual X* and let A C X x X
be a quasi-accretive set of X x X, or in other terminology, A : D(A) C X — X is
an operator (eventually multivalued) such that A + @/ is accretive for some @ € R.
We refer to Section 3.1 for definitions and basic properties of quasi-accretive (or
w-accretive) operators.

Consider the Cauchy problem

dy
Yy ai s @), reoT) .
¥(0) = o,
where yp € X and f € L'(0,T; X).

Definition 4.1. A strong solution to (4.1) is a function y e W1((0,7]:X)NC([0,T]:X)

such that p
y
t —_
-5

Here, W'1((0,7];X) = {y € L'(0,T;X); y € L'(8,T;X), V8 € (0,T)}.

(1) € Ay(r), ae.t€(0,T), y(0)=yp.
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128 4 The Cauchy Problem in Banach Spaces

It is readily seen that any strong solution to (4.1) is unique and is a continuous
function of f and yy. More precisely, we have:

Proposition 4.1. Let A be w-accretive, f; € L'(0,T;X), yi € D(A), i = 1,2, and let
y; € WHL((0,T);X), i = 1,2, be corresponding strong solutions to problem (4.1).
Then,

1)=32(0)] < e Iob=31+ | € b (5)—32(6). S (5)— (5L
4.2)

!
< e“”llyé—y%IH/o I fi(s)=fa(s)lds, Vi€ [0,T].
Here (see Proposition 3.7)

e, y)s = Air;{)l*l(llxﬂtyll = [lxll) = max{(y,x"); x" € P(x)} 4.3)

and ||x||®(x) = J(x) is the duality mapping of X; that is, @ (x) = d|x||.
The main ingredient of the proof is the following chain differentiation rule
lemma.

Lemma 4.1. Let y = y(t) be an X-valued function on [0,T). Assume that y(t) and
lly(®)|| are differentiable at t = s. Then,

O b= (F6w). eI, (@)

Here, J : X — X" is the duality mapping of X.

Proof. Let € > 0. We have

(5(5+£) =306 < (Io(s+ )l — I DIwll. ¥ € J())
and this yields
(L6 < £ 1o

Similarly, from the inequality

(v(s —&) =y(s),w) < (Iy(s = &) | = [y () DIIwll,
we get

(jsy@,w) > < @y,

as claimed.
In particular, it follows by (4.4) that

Sho1=po 2| . o @s)
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Proof of Proposition 4.1. We have

d

75 01068) = 22(5)) +Ay1(s) = Ay2(5) 3 fi(s) = fols),  ae.s€(0.T).  (4.6)

On the other hand, because A is w-accretive, we have (see (3.16))

1(s) = y2(s),Ay1(s) = Ay2(s)]s = —ol|y1(s) —y2(s)|l

and so, by (4.5) and (4.6), we see that

% [y1(5) =y2(s)| < y1(s) =y2(s), fi(s) = fa(s)]s + @l[y1(s) = y2(s),
ae.se (0,7).

Then, integrating on [0,7], we get (4.2), as claimed.

Proposition 4.1 shows that, as far as the uniqueness and continuous dependence
of solution of data are concerned, the class of quasi-accretive operators A offers
a suitable framework for the Cauchy problem. For this reason, such a nonlinear
system is also called quasi-accretive. However, for the existence we must extend
the notion of the solution for the Cauchy problem (4.1) from differentiable to conti-
nuous functions.

Definition 4.2. Let f € L'(0,T;X) and € > 0 be given. An &-discretization on [0, T]
of the equation y' +Ay > f consists of a partition 0 =ty <1} <1, < --- <ty of the
interval [0,7y] and a finite sequence {f;} ; C X such that

ti—tiog<e fori=1,.. N, T—e<ty<T, “4.7)

N t
Y [ )~ fillds <e. @“8)
i=1"1i-1

We denote by D% (0 =to,11,....tn5 fi, ..., fw) this e-discretization.

A D3 (0=10,t1,....tN5 f1,..., fw) solution to (4.1) is a piecewise constant function
z:]0,ty] — X whose values z; on (t;,_1,#] satisfy the finite difference equation

%‘FA@ > fi, i=1,..,N. “+9)
i—tiz1

Such a function z = {z;} , is called an €-approximate solution to the Cauchy pro-
blem (4.1) if it further satisfies

12(0) = yoll < €. (4.10)

Definition 4.3. A mild solution of the Cauchy problem (4.1) is a function
y € C([0,T];X) with the property that for each € > 0 there is an €-approximate
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solution z of y) + Ay > f on [0,T] such that ||y(z) —z(r)|| < € for all t € [0,T] and
¥(0) = x.
Let us note that every strong solution y € C([0,7];X) NW!1((0,T];X) to (4.1)
is a mild solution. Indeed, let 0 =17y <1; < --- <1y be an e-discretization of [0, 7]
such that
‘ <e

— i

d y(ti) = y(ti-1)
dty(t)f ti—ti

ti—ti1 < 8, i=1,2,...,N

and .
|10 = @ldr < et—ti-1).

i1
Then, the step function z : [0,7] — X defined by z = y(;) on (f;_1,t] is a solu-
tion to the e-discretization D§ (0 =19,11,....%: f1,..., f»), and, if we choose the dis-
cretization {z;} so that ||y(r) —y(s)|| < & for t,5 € (f;_1,t;), we have by (4.2) that
ly(£) —z(r)|| < e forall ¢ € [0,T], as claimed.

Theorem 4.1 below is the main result of this section.

Theorem 4.1. Let A be w-accretive, yo € D(A), and f € L'(0,T;X). For each & >0,
let problem (4.1) have an €-approximate solution. Then, the Cauchy problem (4.1)
has a unique mild solution y. Moreover, there is a continuous function § = 5(€)
such that 6(0) = 0 and if z is an €-approximate solution of (4.1), then

Ilyv(t) —z(2)|| < 6(e) for t €[0,T —¢g]. 4.11)

Let f,g € L'(0,T;X) and y,5 be mild solutions to (4.1) corresponding to f and
g, respectively. Then,

(@) =5()]| < e®C|ly(s) = 3(s)|
+/ (1) = 3(1), f (1) = g(0))sd (4.12)
for 0<s<t<T.

This important result, which represents the core of the existence theory of evo-
lution processes governed by accretive operators is proved below in several steps.
It is interesting that, as Theorem 4.1 amounts to saying, the existence of a unique
mild solution for (4.1) is the consequence of two assumptions on A: @-accretivity
and existence of an €-approximate solution. The latter is implied by the quasi-m-
accretivity or a weaker condition of this type. Indeed, we have

Theorem 4.2. Let C be a closed convex cone of X and let A be ®-accretive in X x X
such that
DA)cCcC () RU+AA) forsome A > 0. (4.13)
0<A<Ag

Let yo € D(A) and f € L'(0,T;X) be such that f(t) € C, a.e. t € (0,T). Then,
problem (4.1) has a unique mild solution y. If y and y are two mild solutions to (4.1)
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corresponding to f and g, respectively, then
y(e) =5()|| < e®ly(s) = 5(s)]|

t 4.14
+ [ e I(®) =50, £(7) - (DT for 0<s<1<T. o

Proof. Let f € L'(0,T;X) and let f; be the nodal approximation of f; that is,

1 i
fi= / f(s)ds, i=1.2,...,N,
i1

i —ti—1

where {ti}ﬁ\; 1» To =0, is a partition of the interval [0,7y] such that ; —7,_; < €,
t —& <ty < T. By assumption (4.13), it follows that, for € small enough, the func-
tion z = z; on (t;—1,4], zo = Yo, is well defined by (4.9) and it is an €-approximate
solution to (4.1). (It is readily seen by assumption (4.2) and the w-accretivity of A
that equation (4.9) has a unique solution {z,-}fy: o-) Thus, Theorem 4.1 is applicable
and so problem (4.1) has a unique solution satisfying (4.14). O

In particular, by Theorem 4.2 we obtain the following.

Corollary 4.1. Let A be quasi-m-accretive. Then, for each yo € D(A) and f €
LY(0,T;X) there is a unique mild solution y to (4.1).

In the sequel, we frequently refer to the map (yo, f) — y from D(A) x L' (0,T;X)
to C([0,T]; X) as the nonlinear evolution associated with A. It should be noted that,
in particular, the range condition (4.13) holds if C = X and A is w-m-accretive in
X xX.

In the particular case when f = 0, if A is w-accretive and

R(I+AA) D D(A) forall small A >0, (4.15)

then we have, by Theorem 4.1:

Theorem 4.3 (Crandall and Liggett [24]). Let A be w-accretive, satisfying the
range condition (4.15) and yo € D(A). Then, the Cauchy problem

dy
—+Ay>0 t>0
a T (4.16)
y(O) =)o,
has a unique mild solution'y. Moreover,
t —n
y(t) = lim (1+7A) Yo 4.17)
n—oo n

uniformly in t on compact intervals.

Indeed, in this case, if 7o =0, t; = i€, i = 1,...,N, then the solution z¢ to the
e-discretization D (0 = 19,11, ...,tx) is given by the iterative scheme
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ze(t) = (I+€A)"'yg for t € ((i—1)¢,ig].
Hence, by (4.11), we have
ly(r) — (I+€A) 'yl < 8(g) for (i—1)e <t <ie,

which implies the exponential formula (4.17) with uniform convergence on compact
intervals. We note that, in particular, the range conditions (4.13) and (4.15) are auto-
matically satisfied if A is quasi-m-accretive; that is, if @/ + A is m-accretive for some
real ®. The solution y to (4.16) given by exponential formula (4.17) is also denoted
by e Ayy.

Corollary 4.2. Let A be quasi-m-accretive and yo € D(A). Then the Cauchy problem
(4.16) has a unique mild solution y given by the exponential formula (4.17).

We now apply Theorem 4.2 to the mild solutions y = y(¢) and y = x to the equa-
tions
Y +Ay> f in (0,T),

and
Y +Ay>v in (0,T), v € Ax,

respectively. We have, by (4.14),

I30) =1 < Ily(o) —xl+ [ (E) —x, £(5) sl D

VO<s<t<T, [x,v] €A.

(4.18)

Such a function y € C([0,T]; X) is called an integral solution to equation (4.1).

We may conclude, therefore, that under the assumptions of Theorem 4.2 the
Cauchy problem (4.1) has an integral solution, which coincides with the mild so-
lution of this problem. On the other hand, it turns out that the integral solution is
unique (see Bénilan and Brezis [11]) and under the assumptions of Theorem 4.2 (in
particular, if A is @w-m-accretive) these two notions coincide.

It should be mentioned that in finite-dimensional spaces, Theorem 4.1 reduces to
the classical Peano convergence scheme for solutions to the Cauchy problem which
is valid for any continuous operator A. However, in infinite dimensions there are
classical counterexamples which show that continuity alone is not enough for the
existence of solutions. On the other hand, in most of significant infinite-dimensional
examples the operator A is not continuous. This is the case with nonlinear boundary
value problems of parabolic or hyperbolic type where the domain D(A) of operator
A is a proper subset of X and so A is unbounded. More is said about this in Chapter 5.

If X is the Euclidean space RY and A = y : RY — R" is a measurable and mono-
tone function; that is,

(y(x)—y(»),x—y)y >0,  Vx,yeRY,

where (-,-)y is the scalar product of RY, then the Cauchy problem
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— (O +y(@)=0, >0, (4.19)

is not, generally, well posed.
This can be seen from the following elementary example

dy
% (1) +sgngy(r) =0, >0, y(0) = yo,

where sgnyy = y/|y|. However, if we replace y by the Filipov mapping

v(x)=(] [\ convy(Bs(x)\E), Vx € RV,
6>0 m(E)=0

which, as seen in Proposition 2.5, is m-accretive in RY x RY, then the corresponding
Cauchy problem; that is,

20 +50) 30, 120,
¥(0) = yo,

has by Theorem 4.1 a unique solution y. This is the so-called Filipov solution to
(4.19) which exists locally even for nonmonotone functions y.

Let us now come back to the proof of Theorem 4.1.

Let z be a solution to an e-discretization D% (0 = 11,11,...,ty5 f1, ..., fv) and let
w be a solution to D5 (0 = so,51,...,8m:81,-.-,gm) With the nodal values z; and w;,
respectively. We set a;; = [|zi —wjl|, & = (ti —ti—1), ¥j = (sj —8j-1)-

We begin with the following estimate for the solutions to finite difference scheme
(4.7-(4.9).

Lemmad4.2. Forall 1 <i< N, 1 < j<M, we have

5y \ (v &
ij<|\1- i-1,j ij—
ajj ( a)SH_Y]_) 5,-+Yja 17,+5i+yja7, 1

6,"}/j
+ &T}’j [Zz—Wpﬁ_gj]s) .

(4.20)

Moreover, for all [x,v] € A we have

i
aio < @iillzo — x| + lwo —x[| + Y xSl fill +IIvl),  0<i<N, (4.21)
k=1
and
J

ao; < Biillwo— x| +llzo—x|+ ¥ Bianllgc +VI)),  0<ji<M, (4.22)
k=1
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where '
i J
op=[]1-w8)",  Bi=]]00-om " (4.23)
m=k m=k
Proof. We have
fi+ 8 zii—z) €Az, gi+7 (wjii1—w;) € Awj, (4.24)

and, because A is w-accretive, this yields (see (3.16))
i —wy it 8 (2t —2) = 8 = ¥ (wim1 —wy)ls = —ollzi —wll.
Hence,
—ollzi—wjll < i—wj, fi—gjls+ 8 [z —wj,zim1 —zils
+ 0 = wjowi—wjisils
< [ei—wj fi—gils = & (llzi = wjll = llzimt —wyll)
—1

= (lzi =wjll = llzi = wj-1l),

and rearrranging we obtain (4.20).
To get estimates (4.21), (4.22), we note that, inasmuch as A is w-accretive, we
have (see (3.3))

lzi =l < (1= &)z —x+&(fi+ & (21 —2z) =),
respectively,
Iwj =l < (1 =y50) " wj —x+ (g5 + 7 (wjm1 —w;) =),
for all [x,v] € A. Hence,
lzi = x| < (1= &@) "zt —x|| + (1 = &) ' (I A +[v])
lwj =l < (1=y0) w1 =l + (1 = y0) "yl + IV]])
and (4.21), (4.22) follow by a simple calculation. O

In order to get, by (4.20), explicit estimates for a;;, we invoke a technique fre-
quently used in stability analysis of finite difference numerical schemes.
Namely, consider the functions y and ¢ on [0, T] that satisfy the linear first order
hyperbolic equation
dy

— (t,5)+

A
ot ds

I,S) _wW(t7S) = (P(l‘,S)
for 0<r<T,0<s<T,

(4.25)

and the boundary conditions



4.1 The Basic Existence Results 135
y(t,s)=b(t—s) fort=0 or s=0, (4.26)

where b € C([-T,T]) and ¢ is defined later on.
There is a close relationship between equation (4.25) and inequality (4.20). In-
deed, let us define the grid

D={(ti,s;); 0=t0<t1 <-- <ty <T,0=50<s51<---<sy<T}

and approximate (4.25) by the difference equations

Vij—Vi-1,j | Vij —Vij-1
+ —OVYij =0
5 7 Vij = @ij 427

for i=1,..,N, j=1,..M,

where 6; =1; —t;_1, ¥j = sj —sj—1, and @; ; is a piecewise constant approximation
of ¢ defined below. After some rearrangement we obtain

0iYj ! Y 5 5
Vij = (1 05y (Wy,- Vie1j 5y Vi1 5y P ) T (4.28)

i=1,..,N, j=1,...M.

In the following we take

go(t7s)=||f(t)—g(s)||7 (Pi,j:Hfi_nga i=1,..,N, j=1,..M,

where f; and g; are the nodal approximations of f,g € L'(0,T;X), respectively.
Integrating equations (4.25) and (4.26), via the characteristics method, we get

W(t’s) = G(b’(p)(t’s)

"
e”b(t—s) +./0 Vot —s+1,7)dt if 0<s<t<T, 4.29)

1
ewtb(t—s)Jr/ et s—t+1)dr if 0<r<s<T.
0

We set Q = (0,T) x (0,T), and for every measurable function ¢ : [0,7] x
[0,T] — R we set

lolle = inf{[|fll107) +8llr07)s [@(E5)] < [F(0)]+ g (s)];

4.30
a.e. (1,5) € Q}. (430

Let 2(A) = [0,tx] % [0,5m] and B : [—su,tn] — R, ¢ : 2(A) — R be piecewise
constant functions; that is, here are b; j, ¢; ; € R such that 5(0) = B(0) and

B(r—|—s) = bij for t; 1 <r<r, —S; <s< —Sj—1,
(])(I,S) Z(b,"’j for (I,S)E(Iifl,t,']x(sj;],sj'].
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Observe, by (4.29), via the Banach fixed point theorem, that if the mesh m(A) =
max{(&;,7;); i,j} of A is sufficiently small, then the system (4.28) with the boun-
dary value conditions

Yy j=b;; for i=0 or j=0, (4.31)

has a unique solution {y;;}, i=1,..,N, j=1,...,.M.
Denote by ¥ = Hx (B, ¢) the piecewise constant function on 2 defined by

¥ = yij on (l‘,;hl‘i} X (sj,hsj}; (4.32)

that is, the solution to (4.28), (4.31).
Lemma 4.3 below provides the convergence of the finite difference scheme
(4.27), (4.31) as m(A) — 0.

Lemma 4.3. Let b € C([~T,T]) and ¢ € L' (Q) be given. Then,
|G(b,9) — Ha(B, )|l 1=(a(a)) — O (4.33)

as
m(A) + 16 = Bl|r=(—py0) T 1@ = 0l 2(a) = O-

Proof. In order to avoid a tedious calculus, we prove (4.33) in the accretive case
only (i.e., @ =0).
Let us prove first the estimate

[Ha (B, 9)|z=(2(a)) < IBll=(—span) + 91l 2(a)- (4.34)

Indeed, we have Hx (B,¢) = Hx(B,0) + Hx(0,¢), and by (4.30), (4.32) we see that
the values of Hx (B,0) are convex combinations of the values of B.
Hence,

1HA(B,0)||=(@(a)) < IBll=(—sprn)-

It remains to show that

1HA(0,0) [l 1=(a(a)) < 19]la(a)-

By the definition (4.30) of the || - | o(4)-norm, we have

i=1

N M
191l = inf{z&ai—i— Y viBj: i+ Bj > 19ijl, o, B > 0}.
; “

Now, let g; j = 0;+ B; > | j| and set

i J
dij=Y o+ Y, B
k=1 k=1
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It is readily seen that y; ; = d; L satisfy the system (4.28) where ¢; ; = g;. i Hence,

d = H(B,g) provided d; ; = b,j fori=0or j =0, where d = {d; j}, B {b,J}
and g = {g; ;}. Inasmuch as g; j > |¢; j|, we have

d = Hy(B,g) > Ha(0,9) > |HA(0,9)
if b; j > 0. Hence,

|1Ha(0,0)|2=(2(a)) < ldllz=(a(a) < 19llaa)

as claimed. _
Now, let ¥ = G(b, @) and assume first that W, Wy, € L7 (). Then, by (4.25) we
see that y; ; = y(t;,s;) satisfy the system

= _5%1’1' + _y%j_l =Gijte,  Wo=Dbt),  Yoj=b(-s)),
i J
i=0,1,.,N, j=0,1,...M

where e = {¢;;} satisfies the estimate

leij] < Vil Wssll= (@) + Sill Wit =), Vi, J.
Then, by (4.34), this yields

|G(b, @) — Ha (B, =)
<IB =Bl 1= (—spy i) + 18— Dl + llellaa)
<IB =Bl (—spy i) + 10— 9l 2(a)

+Cm(Q) (Wl (@) + | Wssll=(2))-

(4.35)

Now, let ¢ € L'(Q), b € C([-T,T]), and b € C*(|-T,T)), ¢ € C2(R). Then,
v = G(b, ) is smooth, and by (4.35) we have
IG(b, @) — Ha(B,9)|1=(2(a))
< ||G(b, ) — G(b,9)| =) + G, ®) — Ha(B,9)|| 1~ (a))
< 2/[b—bll=(—spyy) + €Il @ = Dll2a) + 1B =Bllz=( sy,
119 = dllaca) +Cm(A) (Wil =(2) + [[Wsll =)

(4.36)

Given 1 > 0, we may choose b and @ such that ||b—fl;||Lm(,sM_’lN), [o—0llan) <n
Then (4.36) implies (4.33), as desired. [

Proof of Theorem 4.1 (Continued). We apply Lemma 4.3, where @(t,s) =

1£(1) —g(s)ll, & ={9i;}, dij=Ifi—gil, 1<j<M, 1 <i<N, fiand g; are
the nodal values of f and g, respectively, and
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B(t) = b,"() for ti_1 <t<t,i=1,...,N,
B(S):b07j for —s;<s<—s; 1, j=1,...M

Here, b; is the right-hand side of (4.21) and by ; is the right-hand side of (4.22).
It is easily seen that, for € — 0,

t
B(1) = b(0) = e =+ wo—x+ [ e (1£(3)]|+[vl)de
Vi €[0,T],

and

B(s) = b(—s) = ®’|lwo —x[| + [|z0 — x| +/0 O (Jlg (o)l +IIv])de.

Vs € [-T,0].
By (4.8), we have
[ —0llan) <26
and, by Lemma 4.2,
ai,j:”Zi_WjH SHA(Ba(p)i,jv Vla]
Then, by Lemma 4.3, we see that, for every 11 > 0, we have
z(t) =w(s)| <G, @)(t,s)+n,  Vs,t€[0,T], (4.37)

assoonas 0 < € < v(n).
If f =g and z9 = wo, then G(b,Q)(t,t) = ¢ b(0) = 2¢”||z0 — x|| and so,
by (4.37),

lz(t) =w()| <n+2e[z—x]l,  Vx€D(A), 1€[0,T],

for all 0 < € < v(7). Because ||zo — so|| < &, yo € D(A), and x is arbitrary in D(A),
it follows that the sequence z¢ of €-approximate solutions satisfies the Cauchy cri-
terion and so y(¢) = limg_,0 z¢ (¢) exists uniformly on [0, 7]. Now, we take the limit
as € — 01in (4.36) with s =t +h, g = f, and zo0 = wo = yo. We get

(e +h) ()II < G(b,@)(t+h,1) = e (e +1)|lyo —x]|
4 [[ @ v [ D em - sollar, ikl €4,
and therefore y is continuous on [0,7T]. [J

Now, by (4.37) we have, for f =g, t =5,

l2() =y(D)[l < b(e), Ve e[0,T],
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where z is any €-approximate solution and &(€) — 0 as € — 0. Finally, we take t = s
in (4.37) and let € tend to zero. Then, by (4.29), we get the inequality

ly(5) =3(0)] < e®[ly(0) ||+/ 09| () - g(7)|ldr.

To obtain (4.12), we apply inequality (4.37), where

o(t,s) = [y(t) =3(), f(t) —g(s)]s and t=s.
Then, by (4.29), we see that

Gl 9)(1.0) = € (0) = 50) ]+ [ e~ 13(5) ~5(6). () — gls)

and so (4.12) follows for s = 0 and, consequently, for all s € (0,7).
Thus, the proof of Theorem 4.1 is complete.

The convergence theorem can be made more precise for the autonomous equation
(4.16); that is, for f =0.

Corollary 4.3. Let A be w-accretive and satisfy condition (4.15), and let yo € D(A).
Let y be the mild solution to problem (4.16) and let y¢ be an €-approximate solution
to (4.16) with y¢(0) = yo. Then,

lye(t) =) < Cr(llyo == +|Ax| (e +1'2"/2)),  vie[0,T],  438)

forall x € D(A). In particular, we have

for all t € [0,T] and x € D(A). Here, Cr is a positive constant independent of x
and yo and |Ax| = inf{]|z||; z € Ax}.

< Cr(|lyo — x| +n'/?|Ax]) (4.38)

y(t)— (1+ %A> Ty

Proof. The mappings ygp — y and yg — ye are Lipschitz continuous with Lipschitz
constant e®”, thus it suffices to prove estimate (4.38) for yo € D(A).
By estimate (4.36), we have, for all T > 0,

1G(b,0) — Ha(B,0) [l 1=(a(a))
<o =Bli-7:0) + 1B~ Blim -1 + Cel ¥l + | Bl )

where ¥ = G(b,0), b is a sufficiently smooth function on [~T,T], = (0,T) x
(0,T), and C is independent of &, b, and B. We apply this inequality for B and b as
in the proof of Theorem 4.1; that is,

b(t) =0 '(e® —1)|Ax|,  Vie[-T,T].
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Then, we have
b (r) = ®Il|Ax]| signr,

and we approximate the signum function signt by

for |t| <A,
0(t)=

‘N}')‘N

for || > A,
]

and so, we construct a smooth approximation b of b such that

b(0) =0, b'(t) = ®llAx0 (1),

and _
b (1) = 00(1)|Ax|e®" + 0/ (1)|Ax|e®V.

Hence, _
sup{[B"(s)]: 0 < s <1} < e®¥[Ax|(@+A")

and, therefore,

”b _Fl;HLw(ft,t) +C8(” il}lt”L”((O,t)X(O,t)) + ||ll~/SS||L°°((O,t)><(O,t)))
< Cte|Ax|(1+ AN +CA|Ax|,  Vre][0,T],

where C depends on T only.
Similarly, we have

1B~ B0y < Cle+ 2)|Ax].

Finally,
G(b,0) — Hx(B,0) | 1=(q,(a)) < Ce+ A +1eA")|Ax],

where €; = (0,¢) x (0,¢). This implies that (see the proof of Theorem 4.1)
lye(r) = y())| < G(b,0)(r,1) + ClAx|(e + A +1eA™")
forall 7 € [0,7] and all A > 0. For A = (t&)'/?, this yields
lye(r) = y(0)l| < ClAx|(e+1'2!/2), Vi€ [0,T],

which completes the proof. [

Regularity of Mild Solutions

A question of great interest is that of circumstances under which the mild solutions
are strong solutions. One may construct simple examples which show that in a ge-
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neral Banach space this might be false. However, if the space is reflexive, then under
natural assumptions on A, f, and y, the answer is positive.

Theorem 4.4. Let X be reflexive and let A be closed and w-accretive, and let

A satisfy assumption (4.13). Let yo € D(A) and f € W([0,T];X) be such that

f(t) €C,Vt €[0,T). Then, problem (4.1) has a unique mild strong solution y which
is strong solution and y € W'=([0,T]; X). Moreover, y satisfies the estimate

dy df

- t —_

H dt ®) ds

t
< e |f(O)~Awl+ [ e
0

(5)

ds, ae.te(0,T), (4.39)

where | f(0) — Ayo| = inf{||w

» we f(0)—Ayo}.
In particular, we have the following theorem.

Theorem 4.5. Let X be a reflexive Banach space and let A be an ®-m-accretive
operator. Then, for each yy € D(A) and f € WH1([0,T];X), problem (4.1) has a
unique strong solution’y € W= ([0,T);X) that satisfies estimate (4.39).

Proof of Theorem 4.4. Let y be the mild solution to problem (4.1) provided by Theo-
rem 4.2. We apply estimate (4.14), where y(r) := y(r + h) and g(¢) := f(r + h).
We get

y(t+h) —y()| < IIy(h)fy(O)He“’“r/Ot £ (s +R) — f(s)]|e® ) ds
< Ch+||y(h) —y(0)]le™,

because f € W1 (]0,T]; X) (see Theorem 1.18 and Remark 1.2). Now, applying the
same estimate (4.14) to y and yo, we get

h h

Iy =yoll < [ 1) = Elle® s < [ layo— £l
0 0

VE € Ayg, h €10,T].

We may conclude, therefore, that the mild solution y is Lipschitz on [0,T]. Then,
by Theorem 1.17, it is, a.e., differentiable and belongs to WL""([O7 T];X). Moreover,
we have

= lim Iy

(t+h) =) 0l g5
h—0 h

df
ds (s)

ae.r€(0,7).

%0

< ¥ |Ayo — £(0)] + /0

Now, let t € [0,T] be such that

D (1) = lim L (5(t4+) (1)

exists. By inequality (4.18), we have
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I3+ 8) ] < e lyte) e+ [ ey, (5) -
Vix,w] € A.
Noting that
v—x,u—v]s <|lu—x||—|lv—x|, Yu,v,x € X,
we get
(1) = x,3(2 4 h) = (1))

< (e 1))l + [ Iy (0) x4 () - war

Because the bracket [u,v]; is upper semicontinuous in (u,v), and positively homo-
geneous and continuous in v (see Proposition 3.7), this yields

-5 2 0] ~oly) -4l < b0 10 -wl  Viwlea

Taking into account part (v) of Proposition 3.7, this implies that there is & €J (y(r) —x)
such that (/J is the duality mapping)

d
(%0~ 000 -2 -0 -w) <o (440)
Inasmuch as the function y is differentiable in ¢, we have
d
y(t—h) =Y(t)—h$Y(t)+hg(h)7 (4.41)

where g(h) — 0 for & — 0. On the other hand, by condition (4.13), for every h
sufficiently small and positive, there are [x;, wy,] € A such that

y(t —h) +hf(t) = x,+ hwy,.
Substituting successively in (4.30) and in (4.41) we get

(1= oh)|y(t) — x|l <hllg(R)ll,  Vhe(0,20).

Hence, x;, — y(¢) and wy, — f(¢r) — dy(t)/dt as h — 0. Because A is closed, we

conclude that
dy

2 (0)+Av(1) > £10),

as claimed.

Remark 4.1. In particular, Theorems 4.1-4.5 remain true for equations of the form
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% (1) +Ay(r) +Fy() 3 f(r),  1€[0,T), (4.42)
(

0) = yo,
where A is m-accretive in X X X and F : X — X is Lipschitzian. Indeed, in this

case, as easily seen, the operator A + F is quasi-m-accretive; that is, A + F + @l is
m-accretive for @ = ||F||rip.

More can be said about the regularity of a strong solution to problem (4.1) if the
space X is uniformly convex.

Theorem 4.6. Let A be ®-m-accretive, f € W1 ([0,T];X), yo € D(A) and let X be
uniformly convex along with the dual X*. Then, the strong solution to problem (4.1)
is everywhere differentiable from the right, (d* /dt)y is right continuous, and

+

CVO+ A0~ F0)P =0, wie0.T) (4.43)
dr 1 d
%00 <l rorns [ | Liglas e, aan

Here, (Ay — f)? is the element of minimum norm in the set Ay — f.

Proof. Because X and X* are uniformly convex, Ay is a closed convex subset of X
for every x € D(A) (see Section 3.1) and so, (Ay(t) — f(¢))° is well defined.
Let y € W'=(]0,T]; X) be the strong solution to (4.1). We have

c;lh( (t+h)—y@)+Ay(t+h)> f(t+h), ae h>0,te(0,T),

and because A is w-accretive, this yields

(55 00+)-50).& ) Olylr+n 5O P+re+n-n(0.8)
() € A(e),

where & = J(y(t +h) —y(t)).
Then, by Lemma 4.1, we get

MR OIS [t - slas, @)
which yields
20| <o-n0l e, sereon.

In other words,
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and because dy(t)/dt +Ay(t) > f(t), a.e.t € (0,T), we conclude that

)| <Ay = f0))°ll, ae.re(0,T),

d
d% () + (A1) — £(1)° =0, ae.r€(0,T). (4.46)
Observe also that, for all 4, y satisfies the equation

d

o ((t+h)—y(t))+Ay(t +h)—Ay(t) > f(t+h)— f(t), ae.in(0,T).

Multiplying this equation by J(y(¢ + h) — y(¢)) and using the w-accretivity of A, we
see by Lemma 4.1 that

%Hy(“rh) =yl < @yt +h) =y + £ (2 +h) = F@)]l;
ae. t,t+he(0,T),

and therefore

[y(+h) =y

o (4.47)
< eI y(s+h) - ||+/ N f(e+h) = f(2)]dz.
Finally,
d d ! d
@ )] < e®=s) @ (s) +/ 21 af (7)||dr,
dt ds s drt (448)
ae. 0<s<t<T.
Similarly, multiplying the equation
d
00 =30) +Av(e) 3 £0), a1 € (0.T),
by J(y(t) — yo) and, integrating on (0,7), we get the estimate
)=yl < [0 —s)Pllds,  welT), @49
and, substituting in (4.47) with s = 0, we get
d ! _alld
P20 U ] s
1 0 s (4.50)

ae.t€(0,7).
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Because A is demiclosed (see Proposition 3.4) and X is reflexive, it follows by (4.46)
and (4.50) that y(r) € D(A), Vt € [0,T], and

I(Ay(e) — F(1))°] < C, v € [0,T). 4.51)

Let us show now that (4.46) extends to all 7 € [0,T]. For 7 arbitrary but fixed in
[0,T], consider h,, — 0 such that A, > 0 for all n and

y(t+hy) —y(t)

—¢ inX asn—0.
hy,

By (4.46) and the previous estimates, we see that
1€ < itay(e) = £@)°l, vrefo,T], (4.52)

and & € f(r) — Ay(r) because A is demiclosed. Indeed, we have

F)~g=w—lim o / " s)as,

where 1 € L=(0,7;X) and n(r) € Ay(¢t), Vr €]0,T).

We set N,(s) = n(t + sh,) and y,(s) = y(¢t + shy,). If we denote again by A
the realization of A in L2(0,T;X) x L?(0,T;X), we have y, — y(¢) in L*(0,T;X),
N — f(t) — & weakly in L2(0,T; X).

Because A is demiclosed in L?(0,7;X) x L*(0,T;X) we have that f(t) — & €
Ay(t), as claimed. Then, by (4.52) we conclude that & = (Ay(t) — f(¢))? and, there-
fore,

o0 =tim I g0, e o),

Next, we see by (4.47) that

Let t, — t be such that #, > ¢ for all n. Then, on a subsequence, again denoted by z,,

d*ty(ty)
dt

a s
dt

Ly (s)||+ Ji et

(t)H <e0t)

d
4L (z)] =,

(4.53)
0<s<r<T.

= —(Ay(ta) = f(1a))° = &,

where —& € Ay(t) — f(¢) (because A is demiclosed). On the other hand, it follows
by (4.53) that

151 < Yimsup [ (Ay(zn) = F(6))°I < (A (= £ ()]
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Hence, & = —(Ay(t) — f(¢))° and (d7 /dt)y(t,) — & strongly in X (because X is
uniformly convex). We have, therefore, proved that (d* /dt)y(t) is right continuous
on [0,T), thereby completing the proof. [J

In particular, it follows by Theorem 4.6 that, if A is quasi-m-accretive, yo € D(A),
and X,X™ are uniformly convex, then the solution y to the autonomous problem
(4.16) is everywhere differentiable from the right and
Ey(t) +A%(1) =0, vt >0, (4.54)
where A? is the minimal section of A. Moreover, the function  — A%y(t) is conti-
nuous from the right on R

It turns out that this result remains true under weaker conditions on A. Namely,
one has the following.

Theorem 4.7. Let A be w-accretive, closed, and satisfy the condition

convD(A) C ﬂ R(I+AA)  for some Ay > 0. (4.55)
0<A<Ag

Let X and X* be uniformly convex. Then, for every x € D(A) the set Ax has a unique
element of minimum norm Ax, and for every yo € D(A) the Cauchy problem (4.16)
has a unique strong solution’y € W1=([0,00); X), which is everywhere differentiable
from the right and

+
%y(t) +A%@)=0, Vi>o. (4.56)

Moreover, the function t — A%y(t) is continuous from the right and

d+
Hdty(ﬂ <e”||A%oll,  Vr20. (4.57)

The result extends to nonhomogeneous equation (4.1) with f € W*([0, T]; X).

Proof. We assume first that A is demiclosed in X x X.
Define the set B C X XY by

Bx = convAx, x€D(B)=D(A).
It is readily seen that B is w-accretive. Moreover, by (4.55) it follows that

D@A)C (] RU+AB).
0<A<Ag

Letx € D(A). Then, x; = (I+AA) 'xand y;, = A, x are well defined for 0 < A < Ay.
Moreover, ||A; x|| < |Ax| =inf{||w]||; w € Ax} and x), — x for A — O (see Proposition
3.2). Let A, — 0 be such that A} x — y. Because A, x € Ax;, and A is demiclosed,
it follows that y € Ax. On the other hand, we have
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[Azx]| = [|Bax] < [Bx| = ||B%]|.

(Box exists and is unique because the set Bx is convex, closed, and X is uniformly
convex.) This implies that y = B%x € Ax. Hence, Ax has a unique element of mini-
mum norm Ax. Then we may apply Theorem 4.6 to deduce that the strong solution
y to problem (4.16) (which exists and is unique by Theorem 4.5) satisfies (4.56) and
(4.57). (In the proof of Theorem 4.6, the quasi-m-accretivity has been used only to
assure the existence of a strong solution, the demiclosedness of A, and the existence
of A%) B

To complete the proof, we turn now to the case where A is only closed. Let A be
the closure gf Ain X x X, 5 that is, the smallest demiclosed extension of A. Clearly,
D(A) C D(A) C D(A) and A satisfies condition (4.55). Moreover, because the duality
mapping J is continuous, it is easily seen that A is w-accretive. Then, applying the
first part of the proof, we conclude that problem

du
CR L% =0 in [0,),

dt
u(0) = yo,
has a unique solution u satisfying all the conditions of the theorem. To conclude the

proof, it suffices to show that D(A) = D(A) and A® =
Let x € D(A). Then, for each A, there is [x;,y;] € A C A such that

x=x)—Ay, forO<A <.

We have x; = (I+24A) 'xandy, =A;x= A, x. Because x € D(Z) we have that

X3 220 x and [y ]| < JAx| = ||A%]|. As A is demiclosed and X is uniformly convex,

this implies, by a standard device, that y; — A% as A — 0. Finally, because A is
closed, this yields A% € Ax and x € D(A). Hence, D(A) = D(A) and A% = A%,
Vx € D(A). The proof of Theorem 4.7 is complete. [J

Remark 4.2. If the space X* is uniformly convex, A is quasi-m-accretive,
fewh(]0,T];X), and yy € D(A), then the strong solution y € W!([0,T];X) to
problem (4.1) (see Theorem 4.4) can be obtained as

y(t) = /{1m ya(t) in X, uniformly on [0, T], (4.58)

where y; € C'(]0,T];X) are the solutions to the Yosida approximating equation

DL+ A =), 1e0.7]

¥2.(0) = yo,

(4.59)

where A, = A~1(1— (I+21A)~") for 0 < A < Ag. Here is the argument that also
provides a simple proof of Theorem 4.4 in this special case. By Lemma 4.2, we
have
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1 d

5 77 a0 =3uO1P + (Arya (1) = Awyu(6), T 02 (1) = yu (1)) =0,

ae.r€(0,7), forallA,u e (0,4).
Inasmuch as A is @-accretive and A3y € A(I4+AA) ™y, we get that

L) YaOI? + (A (1) = Apyu (), J 02 (1) = yu (1))

2 dr
—I((I+AA) (1) = (14 pA) "y (1)) (460
< ol (1+24) "y (1) = (1+pA) yu()]?, ae.r€(0,T).
On the other hand, multiplying the equation
d’y,  d df
—A — e.te(0,T
dt2 +df lyl() dt’ a.c 6(7 )7
by J(dy, /dt), it yields
1 d dm dy/l dy/l
€. T
i [l <[ o] 5 - sercon
because A is w-accretive. This implies that
dyy dy; T o) ||df
2t < ot || 24 0 / o(r—s) || %/ d
|92 0| < e | B2 0+ [ |5 ) as
4.61)
t
< e“”\Ayo—f(O)\-l-/ @) (s)||ds.
0

Hence, 42y, (1) < C. VA € (0.2). and ||y, (1) — (1 +2A4) 'y, ()] < CA.
Because J is uniformly continuous on bounded sets, it follows by (4.60) that

1d

2 dt
(A2 O+ O DI Y2 () =y () =T (THAA) 35 ()= T+pA)  yu ()]

<oy () =yu®? +C(A+p)

HIT O () = yu () =I((T+AA) "y, () = (1+pA) " yu )],

ly2 (1) = yu @I < @ (1+24) " ya () = (I +pA) "y ()]

because ||(I+AA)"'yy —ya|l = A||A2ya || < CA. Then, taking into account that J
is uniformly continuous and that, by (4.59) and (4.61), {||A2y4||} is bounded, the
latter implies, via Gronwall’s lemma, that {y, } is a Cauchy sequence in the space
C([0,T];X) and y(r) = limy .y, (¢) exists in X uniformly on [0,7]. Let [x,w] be
arbitrary in A and let x; = x+ Aw. Multiplying equation (4.59) by J(y, (#) —x; ) and
integrating on [s,7], we get
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1
S Iva ()=
1 ot
< 5 llyals) —xp |20 +/ eI (f() —w, I (32.(7) —x2))d,
N

and, letting A — 0,

Db -2

1

< 3 5(6) =2+ [ (1) — w31 (1)~ ),

because J is continuous. This yields

<y(t) —y(s)

t—s

J(y(S)—x)) < 5 Iv(s) =x P = 1) —5)7!

because, as seen earlier,

2 I5(0) =P = 5 1v(5) P = (5(0) —x, T (5(5) ).

By (4.61), we see that y is absolutely continuous on [0,7] and dy/dr € L=(0,T;X).
Hence, y is, a.e., differentiable on (0, 7). If s =1y is a point where y is differentiable,
by (4.62) we see that

(70~ 5 () =+ @0(0) - )56 ) 20, Vil €A

Because A + I is m-accretive, this implies that

(1)~ 52 (1) € Ay().

Hence, y is the strong solution to problem (4.1).

Local Lipschitzian Perturbations

Consider the Cauchy problem

% () +Ay()+Fy(1) 3 f(t),  1€[0,T], (4.63)

¥(0) = yo,

where A is quasi-m-accretive in X x X and F : X — X is locally Lipschitz; that is,
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|Fu—Fv| < Lgl|ju—v], Yu,v € Bg, YR > 0, (4.64)

where Bg = {u € X; |lu]| <R}.
We have the following.

Theorem 4.8. Let X be a reflexive Banach space and let A be a quasi-m-accretive
operator in X. Let f € WH1(]0,T];X) and let F : X — X be locally Lipschitz. Then,
for each yy € D(A) there is T(yo) € (0,T) and a function y € W'=([0,T (yo)];X)
such that

2 () +Ay() +Fy(1) 3 £(1),  ae.t € (0,7 (),

dr (4.65)
¥(0) = yo.
Assume further that
(Fyw) = =nlylP+%,  Vbwl el (4.66)
Then, the solution y to (4.65) is global; that is, it exists on all of [0, T).
Proof. We truncate F on X as follows
F(y) if [yl <R
F = R (4.67)
() b
[yl
and notice that Fy is Lipschitz on X:
1Fr(x) = FrO)Il < Lellx=yll, — Vxy€eX, (4.68)

for some L} > 0. The latter is obvious if ||x||,|[y|| < R or if [|x||,|[y|| > R. If ||x|]| <R
and ||y|| > R, we have

o)~ = o= (5 )| < e e 5 (4.69)

< LrR™||x[lyl| = Ryl| < LrR™|R(x —y) +x([ly[| = R)| < 2L|lx—y].

Then, (4.69) implies that Fg is Lipschitz continuous and so A + Fg is quasi-m-
accretive. Hence for each R > 0 there is a unique strong solution yg to equation

TR+ Arlt) + Febr(0) 2 £0), mere @),
yr(0) = yo.

Multiplying (4.70) by w € J(yg) and using the quasi-accretivity of A, we get
(without any loss of generality we assume that 0 € AQ)

d
7 RO < Lelyr@)II+ £ @)ll, ae.r€(0,T)
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and therefore

! M
Iye(t) < e ol + [ O f(s) s < e ol + 71 (W= 1), Ve (0.7).
0 R
This yields
lye()] <R

for 0 <t < Tr and R > O sufficiently large if T > 0 is suitably chosen.

Hence on [0, 7], ||yr(?)]] < R and so equation (4.70) reduces on this interval to
(4.63). This means that (4.63) has a unique solution y on [0, Tx].

If we assume (4.66), then by (4.70) we see that

2
= — |lyr(t
> 2 le(0) [

<nlyr@OI~+71, aere(0,7T).
Hence

lyr()* < & lyo]* + % (T —1) <R for 1€[0,T]

if R is sufficiently large. Hence, for such R, yg is the solution to (4.65) on all of
[0,7].O

The Cauchy Problem Associated with Demicontinuous Monotone Operators

We are given a Hilbert space H and a reflexive Banach space V such that V C H
continuously and densely. Denote by V' the dual space. Then, identifying H with its
own dual, we may write

VCHCV

algebraically and topologically.

The norms of V and H are denoted || - || and | - |, respectively. We denote by
(vi,v2) the pairing between v; € V/ and v, € V; if vi,v, € H, this is the ordinary
inner product in H. Finally, we denote by | - ||« the norm of V' (which is the dual
norm). In addition to these spaces, we are given a single-valued, monotone operator
A:V — V', We assume that A is demicontinuous and coercive from V to V.

We begin with the following simple application of Theorem 4.6.

Theorem 4.9. Let f € WH1([0,T];H) and yo € V be such that Ay € H. Then, there
exists one and only one functiony : [0,T] — V that satisfies

yeW'([0,T]:H),  AyeL”(0,T:H), @71
Dy L ay(e) = £(1), aete€(0.T)
0 y(t) = flt), ae. ot (4.72)
¥(0) = yo.

Moreover, y is everywhere differentiable from the right (in H) and
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dt
YO+ =1),  vee[o,T).

Proof. Define the operator Ay : H — H,
Agu = Au, Yue DAy)={ueV;Auc H}. (4.73)

By hypothesis, the operator u — u + Au is monotone, demicontinuous, and coer-
cive from V to V’. Hence, it is surjective (see, e.g., Corollary 2.1) and so, Ay is
m-accretive (maximal monotone) in H x H. Then, we may apply Theorem 4.6 to
conclude the proof. [

Now, we use Theorem 4.9 to derive a classical existence result due to Lions [40].

Theorem 4.10. Let A : V — V' be a demicontinuous monotone operator that satis-
fies the conditions

(Au,u) > o||lu||” +C, Yuev, (4.74)
[Aulls < Co(1+ulP"), VueV, (4.75)

where ® > 0 and p > 1. Given yo € H and f € L1(0,T;V'), 1/p+1/q = 1, there
exists a unique absolutely continuous function y : [0,T] — V' that satisfies

y e C([0,T);H)NLP(0,T;V)NW4([0,T];V"), (4.76)

V) =10), aerc©1), 0=y, @17

where d /dt is considered in the strong topology of V'.

Proof. Assume that yo € D(Ay) and f € WH1([0,T]; H). By Theorem 4.9, there is
y € Wh=([0,T];H) with Ay € L=(0,T;H) satisfying (4.77). Then, by assumption
(4.74), multiplying equation by y(¢) (scalarly in H), we have

5 OP +oly@)” < @)yl ae.re(0,T)
(see Theorem 1.18) and, therefore,
t t
pOF+ [ belras<c(nf+ [ i), el @
Then, by (4.75), we get
T
)

(We denote by C several positive constants independent of yg and f.) Let us show
now that D(Ag) is a dense subset of H. Indeed, if x is any element of H, we set x =

dy
u (t)

q T
dr <C<|yo|2+/0 f(t)|‘,{dt). (4.79)
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(I+€eAy)~'x (Iis the unity operator in H). Multiplying the equation x, + £Axe = x
by xg, it follows by (4.74) and (4.75) that

|)cg|2 + o¢||xe||P < |xe| |x| + Ce, Ve >0,

and
e — x|l < ellAx]. < Ce(llee|P" +1), Ve >0.

Hence, {x¢} is bounded in H and x; — x in V' as € — 0. Therefore, x, — x in H as
€ — 0, which implies that D(Ag) is dense in H.

Now, letyo € H and f € L7(0,T;V"). Then, there are the sequences {y(} C D(Ag),
{f,} € WH([0,T]; H) such that

Yo —yo in H, fo— f in LY(0,T;V"),

as n — oo, Lety, € W'([0,T]; H) be the solution to problem (4.77), where yo = y&
and f = f,,. Because A is monotone, we have

1d

2 dr [y (2) _ym(t)|2 < (fa(t) = fn(t),yn(t —ym(t)), ae.t€(0,T).

Integrating from O to ¢, we get
‘yn(t) _ym(t)|2

. 1/q9 s n I/p (4.80)
<042 ([ 150 -uolas) ([ Ton)-ats)l?as)

On the other hand, it follows by estimates (4.78) and (4.79) that {y,} is bounded
in LP(0,T;V) and {dy,/dt} is bounded in L7(0,7;V’). Then, it follows by (4.80)
that y(z) = lim, . y,(¢) exists in H uniformly in 7 on [0, T]. Moreover, extracting a
further subsequence if necessary, we have

Yo — Y weakly in LP(0,T;V),

Yn

d
i di)t) weakly in L4(0,T;V’),

where dy/dt is considered in the sense of V’-valued distributions on(0,T). In parti-
cular, we have proved thaty € C([0,T];H)NLP(0,T;V)NW4([0,T];V'). It remains
to prove that y satisfies, a.e., on (0,7) equation (4.77).

Let x € V be arbitrary but fixed. Multiplying the equation

I +Ayn = fn, ae.t € (O7T)

by y, — x and integrating on (s,7), we get

S 0n(0) =P = n(5) ) < [ ()~ Axyn(®) ).
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Letting n — oo, it yields

S0 = = y(6) =5 < [ (F() = Ax () ).

N

Hence,
(U2 50)-0) <. [ @ axs@-ar s
t—s t—sJs
We know that y is, a.e., differentiable from (0,7 into V’ and
1 qtoth
flw) = llggz A f(s)ds, ae.1p€(0,T).

Let #p be such a point where y is differentiable. By (4.81), it follows that

(iz (to) — f(t0) +Ax,y(to) _x) <0,

and because x is arbitrary in V and A is maximal monotone in V x V', this implies
that

2 10) +Ay(10) = £ 1),

as claimed. (J

It should be noted that compared with Theorem 4.6 and the previous results on
the Cauchy problem (4.1), Theorem 4.10 provides a strong solution (in the V'-sense)
under quite weak conditions on initial data and the nonhomogeneous term f. How-
ever, this class of problems is confined to those that have a variational formulation
in a dual pairing (V, V).

As we show later on in Section 4.3, Theorem 4.10 remains true for time-
dependent operators A(r) : V — V' satisfying assumptions (4.74) and (4.75).

Continuous Semigroups of Contractions

Definition 4.4. Let C be a closed subset of a Banach space X. A continuous semi-
group of contractions on C is a family of mappings {S(¢); r > 0} that maps C into
itself with the properties:

i St+s)x=S@)S(s)x, Vxe C, t,s > 0.

() SO)x=x, VxeC.

(iii)  For every x € C, the function t — S(¢)x is continuous on [0, o).

() [IS()x— ()] < v -], Ve = 0, v,y €C.

More generally, if instead of (iv) we have

V) IS@)x=S@)y|| < e™[lx—yl, V1 =0, x,y €C,
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we say that S(¢) is a continuous @-quasi-contractive semigroup on C.
The operator Ag : D(Ag) C C — X, defined by

S(t)x

Apx=1lim 221y e D(Ay), (4.82)
110 t

where D(Ap) is the set of all x € C for which the limit (4.82) exists, is called the
infinitesimal generator of the semigroup S(z).

As in the case of strongly continuous semigroups of linear continuous operators,
there is a close relationship between the continuous semigroups of contractions and
accretive operators. Indeed, it is easily seen that —A( is accretive in X x X. More
generally, if S(¢) is quasi-contractive, then —A is w-accretive. Keeping in mind the
theory of Cp-semigroups of contractions, one might suspect that there is a one-to-
one correspondence between the class of continuous semigroups of contractions and
that of m-accretive operators.

As seen in Theorem 4.3, if X is a Banach space and A is an w-accretive map-
ping satisfying the range condition (4.15) (in particular, if A is @-m-accretive),
then, for every yo € D(A), the Cauchy problem (4.16) has a unique mild solution
y(t) = Sa(t)yo = e Ay, given by the exponential formula (4.17); that is,

. t —n
Salt)yo = lim (1+ ;A) Yo. (4.83)

(For this reason, S4(¢) is, sometimes, denoted by e~4’.) We have the following.

Proposition 4.2. Sy (t) is a continuous ®-quasi-contractive semigroup on C = D(A).

Proof. Tt is obvious that conditions (ii)—(iv) are satisfied as a consequence of Theo-
rem 4.3. To prove (i), we note that, for a fixed s > 0, y; () = Sa(¢ + s)x and y,(7) =
S4(t)S4(s)x are both mild solutions to the problem

dy
dt
¥(0) = Sa(s)x,

+Ay=0, t>0,

and so, by uniqueness of the solution we have y; = y».
Let us assume now that X, X* are uniformly convex Banach spaces and that A is
an w-accretive set that is closed and satisfies condition (4.55):

convD(A) C ﬂ R(I+AA) for some A > 0. (4.834)
0<A<y

Then, by Theorem 4.7, for every x € D(A), S (t)x is differentiable from the right on
[0, +c0) and
Sa(t)x—
A% —1im SAOYE G b,
t]0 t

Hence, —A” C Ay, where A is the infinitesimal generator of S4(¢). [
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As a matter of fact, we may prove in this case the following partial extension of
Hille—Philips theorem in continuous semigroups of contractions. (See A. Pazy [45].)

Proposition 4.3. Let X and X* be uniformly convex and let A be an w-accretive and
closed set of X x X satisfying condition (4.84). Then, there is a continuous ®-quasi-
contractive semigroup S(t) on D(A), whose generator A coincides with —A°.

Proof. For simplicity, we assume that @ = 0. We have already seen that A® (the mi-
nimal section of A) is single-valued, everywhere defined on D(A), and —Aox = A%,
Vx € D(A). Here, Ay is the infinitesimal generator of the semigroup S4(¢) defined

on D(A) by the exponential formula (4.17). We prove that D(Ag) = D(A). Let
x € D(Ag). Then

h)x —
limsup 1A= Saxll

, vVt >0,
110 h

and, by the semigroup property (i), it follows that t — S (¢)x is Lipschitz continuous
on every compact interval [0,T]. Hence, t — S4(¢)x is a.e. differentiable on (0,e0)
and

d
SA(t)x ZA()SA(I‘))C7 ae.t>0.

dt
Now, because y(¢) = Sa(#)x is a mild solution to (4.16), that is, a.e. differentiable
and (d/dt)y(0) = Apx, it follows by Theorem 4.5 that S (¢)x is a strong solution to
(4.16):

d
£ (Ox+A%4(1)x=0, ae.t>0.

Now,

1 h
—Aox=1im — | A"Sx(r)xdt
ox =lim /0 A (t)xdt,
and this implies as in the proof of Theorem 4.6 that x € D(A) and —Aox € Ax (as seen
in the proof of Theorem 4.7, we may assume that A is demiclosed). This completes
the proof. [

If X is a Hilbert space, it has been proven by Y. Komura [38] that every conti-
nuous semigroup of contractions S(¢) on a closed convex set C C X is generated by
an m-accretive set A; that is, there is an m-accretive set A C X x X such that —A° is
an infinitesimal generator of S(¢). Moreover, the domain of the infinitesimal gene-
rator of a semigroup of contractions on a closed convex subset C C X is dense in C.
These remarkable results resemble the classical properties of semigroups of linear
contractions in Banach spaces.

Remark 4.3. There is a simple way due to Dafermos and Slemrod [27] to transform
the nonhomogeneous Cauchy problem (4.1) into a homogeneous problem. Let us
assume that f € L'(0,0;X) and denote by Y the product space ¥ = X x L'(0,0; X)
endowed with the norm

s Hy = i+ [ Ir@lar, (e €.
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Let o7 : Y — Y be the (multivalued) operator

%(xaf):{Ax_f(O)a_f/}v ()C,f)GD(Q{),
D(o/) = D(A) x Wh1([0,%0):X),
where [ =df/ds.

It is readily seen that if y is a solution to problem (4.1), then Y (¢) = {y(¢), fi(s) },
where f;(s) = f(¢ +s) is the solution to the homogeneous Cauchy problem

%Y(t)+;sz(t)90, t>0,
Y(0) = {»o,/}-

On the other hand, if A is @-m-accretivein X x X,sois &/ inY x Y.

This result is, in particular, useful because it can lead (see Theorem 4.3) to an
exponential representation formula for solutions to the nonautonomous equation
(4.1) but we omit the details.

Remark 4.4. If A is m-accretive, f =0, and y, is a stationary (equilibrium) solution

to (4.1) (i.e., 0 € Ay,), then we see by estimate (4.14) that the solution y = y(¢) to
(4.1) is bounded on [0, o). More precisely, we have

9(#) = Yell < ly(0) =vell,  Vt>0.

Moreover, if A is strongly accretive (i.e., A — ¥/ is accretive for some y > 0), then

[y(2) = yell < e "[ly(0) =yol,  Vt>0,

which amounts to saying that the trajectory {y(¢), t > 0} approaches as t — oo the
equilibrium solution y, of the system. This means that the dynamic system associa-
ted with (4.1) is dissipative and, in this sense, sometimes we refer to equations of
the form (4.1) as dissipative systems.

Nonlinear Evolution Associated with Subgradient Operators

Here, we study problem (4.1) in the case where A is the subdifferential d¢ of a
lower semicontinuous convex function ¢ from a Hilbert space H to R = (—oo, +o0].
In other words, consider the problem

Y1) +a00() 2 @), in (0.7)
dt T (4.85)
¥(0) =0,

in a real Hilbert space H with the scalar product (+,-) and norm | - |. It turns out that
the nonlinear evolution generated by A = d¢@ on D(A) has regularity properties that
in the linear case are characteristic of analytic semigroups.
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Ifo:H— R is a lower semicontinuous, convex function, then its subdifferential
A = d¢ is maximal monotone (equivalently, m-accretive) in H x H and D(A) =

D(¢) (see Theorem 2.8 and Proposition 2.3). Then, by Theorem 4.2, for every yo €
D(A) and f € L'(0,T;H) the Cauchy problem (4.85) has a unique mild solution
y € C([0,T];H), which is a strong solution if yo € D(A) and f € WH1([0,T]; H)
(Theorem 4.4).

Theorem 4.11 below amounts to saying that y remains a strong solution to (4.85)
on every interval [8,7] even if yo ¢ D(A) and f is not absolutely continuous. In
other words, the evolution generated by d¢ has a smoothing effect on initial data
and on the right-hand side f of (4.85). (Everywhere in the following, H is identified

with its own dual.)

Theorem 4.11. Let f € L*(0,T;H) and yo € D(A). Then the mild solution y to pro-
blem (4.1) belongs to W'2([8,T];H) for every 0 < § < T, and

y(t) € D(A), aete(0,T), (4.86)
:1/2% €L*(0,T;H)  ¢@(u) e L'(0,T), (4.87)
% B)+3do((t) > f(t), aere(0,7T). (4.88)
Moreover, if yo € D(), then
% cL*(0,T;H),  ¢(y)ew"([0,T]). (4.89)

The main ingredient of the proof is the following chain rule differentiation
lemma.

Lemma 4.4. Let u ¢ W'2([0,T];H) and g € L*(0,T;H) be such that g(t) € 2@ (u(t)),
a.e., t € (0,T). Then, the functiont — @(u(t)) is absolutely continuous on [0,T| and

%W(z)) _ <g(t),il:(t)>, ae.1€(0,T). 4.90)

Proof. Let @, be the regularization of ¢; that is,

ju—vp?

(px(u):inf{ 52 +(p(v);v€H}, ueH, A>0.

We recall (see Theorem 2.9) that ¢, is Fréchet differentiable on H and
Vo, =(09)y=A""'I—-(I+21d0)™), A >0.

Obviously, the function # — @, (u(t)) is absolutely continuous (in fact, it belongs to
W12([0,T];H)) and
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G0 = (@), ). aere 1),

Hence,

du

or(u() - 0, u09) = [ (@ontu(e, G @)} ar. o<,

and, letting A tend to zero, we obtain that

o)~ plu(s)) = [ (<a<p>°<u<r>>,j‘; (r)) g, 0<s<t

By the Lebesgue dominated convergence theorem, the function r — (9¢)°(u(t)) is
in L2(0,T;H) and so t — ¢@(u(t)) is absolutely continuous on [0,T]. ((d¢)° = A°
is the minimal section of A.) Let 7y be such that @(u(r)) is differentiable at ¢ = #.
We have

@ (u(t0)) < @(v) +(g(to),uto) —v),  VeH.
This yields, for v = u(ty — €),

00 = (56005 )

Now, by taking v = u(#p + €) we get the opposite inequality, and so (4.90) follows. [J

Proof of Theorem 4.11. Let xo be an element of D(d¢) and yo € d@(xg). If we
replace the function @ by @(y) = @(y) — @(x0) — (yo,u — xo), equation (4.85) reads

dy

o D +990(1)) 3 (1) = o

Hence, without any loss of generality, we may assume that
min{@(u); u € H} = @(xp) =0.

Let us assume first that yo € D(d¢@) and f € W12([0,T];H); that is, df/dt €
L*(0,T;H). Then, by Theorem 4.2, the Cauchy problem in (4.85) has a unique
strong solution y € W= ([0,T]; H). The idea of the proof is to obtain a priori es-
timates in W'2([§,T]; H) for y, and after this to pass to the limit together with the
initial values and forcing term f.

To this end, we multiply equation (4.85) by #(dy/dt). By Lemma 4.4, we have

dy

— (1)

t
dt

2
—H%(p(y(t)) =t (f(t)fg (t)) , aer€(0,T).

Hence,
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2
ar+ 7o) = [+ (0.5 ) ar+ [ o00ar

> (1)

T \d
=
|

and, therefore,

dy

2 T 5 T
Y ) dtSI/O {F ()] dt—|—2/0 o(y(1))dt 491)

T
[
JO

because ¢ > 0in H.
Next, we use the obvious inequality

P((1)) < (w(t),y(t) —x0),  Yw(t) € IQ(y(1))

to get
o0(1) < (f(t) ~ D) —xo) . acre(0.7),
which yields

[ 00wy < 3 150) ol + [ 170)10) ~olar

Now, multiplying equation (4.85) by y(¢) — x¢ and integrating on [0,¢], yields

y(t) —xo0| < [y(0) xo|+/|f )lds,  Vre[o,T].

Hence, 5
2[" o0 dt<(|}’()X0+/ 70) dr). (492)

Now, combining estimates (4.91) and (4.92), we get

T |4 )
/Otd);() dl‘</0 f|f( )|2dl+2(|y0_XQ|+/ |dl‘> . (4.93)

Multiplying equation (4.85) by dy/dt, we get

dy

u (t)

—&-%(p( (1)) = (f(t),ii(t)), ae.t€(0.7).

Hence,

)| ds+ o) < 1 s [U6Pds o). @9

Now, let us assume that yo € D(d¢) and f € L>(0,T;H). Then, there exist sub-
sequences {yi} C D(d¢) and {f,} C W'2([0,T];H) such that y} — yo in H and
fu— fin L2(0,T;H) as n — oo. Denote by y, € W=([0,T]; H) the corresponding
solutions to (4.86). Because d @ is monotone, we have (see Proposition 4.1)
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30(6) =m0 < 5§ =381+ [ 1) = Fu(5)lds.

Hence, y, — y in C([0,T]; H). On the other hand, this clearly implies that

dyn dy . /
—_— — = Z T:H
7 ” in 2'(0,T;H),

(i.e., in the sense of vectorial H-valued distributions on (0,7)), and, by estimate
(4.93), it follows that t'/2(dy/dt) € L*(0,T;H). Hence, y is absolutely continuous
on every interval [§,T] and y € W'2([8,T];H) forall 0 < § < T.

Moreover, by estimate (4.92), written for y = y,, we deduce by virtue of Fatou’s
lemma that ¢(y) € L'(0,T) and

[ etnar <timint [ o0 < (o -+ | T|f<z>|dr)2.

We may infer, therefore, that y satisfies estimates (4.92) and (4.93). Moreover, y sa-
tisfies equation (4.85). Indeed, we have

30 = < 3 ) =P+ [ (5) = wiya(0) — e

forall 0 <x <t <T and all [x,w] € d¢. This yields for all 0 < s < ¢ < T and all
[X,W] E a(p7

N =

S B =52yl ) < [ (7(0) — () —yae

and, therefore,

(M2 09 -4) < 5 [ 06 - wrte)-jas.

t—s t—sJ;

Letting s — ¢, we get, a.e. 7 € (0,T),

(2 050)-x) <70 -wy0 -

for all [x,w] € A, and because A = d @ is maximal monotone, this implies that y(7) €
D(A) and (d/dt)y(r) € f(t) —Ay(z), a.e. t € (0,T), as desired.

Assume now that yg € D(@). We choose in this case y§ = (I+n~'d¢) 1y €
D(d ) and note that y§ — yo as n — o, and

() < 0(30) + (@Pu(y0), [+ 190) 'yo—y0) < @(30),  VneN™.

Then, by estimate (4.94), we have
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dyn dfn

ds+ o (ya(t) ds+ ?(y0)

and, letting n — oo, we find the estimate

ds+(p

[astoto).  reo.T). @95

because {dy,/dt} is weakly convergent to dy/dt in L>(0,T;H) and ¢ is lower
semicontinuous in H. This completes the proof of Theorem 4.11.

In the sequel, we denote by Wl’p((O,T];H), 1 < p < oo, the space of all y €
LP(0,T;H) such that dy/dr € LP(5,T;H) for every § € (0,T).

Theorem 4.12. Assume that yo € D(A) and f € W1([0,T|;H). Then, the solution
y to problem (4.85) satisfies

t? € L*(0,00;H), y(t) € D(A), vt € (0,T], (4.96)
d+t 0
0+ (A1)~ £()° =0, Wt € (0,7). (4.97)

Proof. By equation (4.85), we have

%|y(r+h)—y(t)|§|f(t—|—h)—f(t)\, ae.ti+he(0,T).

Hence,
dy
I (1) T, ae.0<s<t<T. (4.98)
This yields
1 |dy, J? dy |
Ss|—=(1)| <s|= —= e. T.
55 dt(t) <s ds(s) s d ()d’c , ae0<s<r<

Then, integrating from O to ¢ and using estimate (4.93), we get

dy
t|—(t
dt()

s(/otslf()zdsﬂ(y ol [[Vroas) 5 ([

In particular, it follows by (4.99) that

y(t+h) —y(t)
h

1/2
df 2 (4.99)
2 o) r)) ,

ae.r€(0,7).

limsup < oo, vt €10,T].
=0
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Hence, the weak closure E of

{(y(t+h})l—y(t))} for b — 0

is nonempty for every ¢ € [0,T). Let 1 be an element of E. We have proved earlier
the inequality

t+h)—y(t 1 frh
(D=0 ) < 4 [ - wato—ar
for all [x,w] € dp and t,t 4+ h € (0,T). This yields

(My(0) —x) < () —wy(t) —x), V1 €(0,T),

and, because [x,w] is arbitrary in d¢, we conclude, by maximal monotonicity of
A, that y(r) € D(A) and f(t) —n € Ay(t). Hence, y(t) € D(A) for every r € (0,T).
Then, by Theorem 4.6, it follows that

—y(t)+ (Ay(t) = f(1))* =0, Ve (0,T), (4.100)

because, for every € > 0 sufficiently small, y(&) € D(A) and so (4.100) holds for all
t>e.

In particular, it follows by Theorem 4.12 that the semigroup S(z) = e =" genera-
ted by A = d¢ on D(A) maps D(A) into D(A) for all 7 > 0 and

+

— S(t <C vt > 0.
57 S| =C, >

More precisely, we have the following.

Corollary 4.4. Let S(t) = e~ be the continuous semigroup of contractions gene-
rated by A = 0@ on D(A). Then, S(t) D(A) C D(A) forall t > 0, and

dr

7 S(0)yo M%Um<M%H x—yol|, V>0, (4.101)

for all yo € D(A) and x € D(A).

Proof. Multiplying equation (4.85) (where f = 0) by #(dy/dt) and integrating on

(0,1), we get
t dy
|53

ds+t(p / o(y(s))ds, vt > 0.

Next, we multiply the same equation by y(7) — x and integrate on (0,7). We get
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S0 =5+ [ @0(s))ds < 3 150) P+ 19(x),

Combining these two inequalities, we obtain

2

[s| 26| =300 = =10~ + (o)~ 900)
< 3 (50) = 3P = y(r) x4 1(A%%,x (1)
<Ly -a s A v

Because, by formula (4.98) the function ¢t — |(d/dt)y(¢)| (and consequently r —
|(d*/dt)y(t)|) is monotonically decreasing, this implies (4.101). OJ

Remark 4.5. Theorems 4.11 and 4.12 clearly remain true for equations of the form

Y1)+ a901) ~ 03(1) 3 1), ae.in(0.T),

¥(0) = Yo,

where ® € R and also for Lipschitzian perturbations of d¢. The proof is exactly the
same and so it is omitted.

A nice feature of nonlinear semigroups generated by subdifferential operators in
Hilbert space is their longtime behavior. Namely, one has the following result due
to Bruck [18].

Theorem 4.13. Let A = d@, where ¢ : H — (—oo, 49| is a convex L.s.c. function
such that (d@)~'(0) # 0. Then, for each yy € D(A) there is & € (d¢)~1(0) such
that

E= w-lim e yp. (4.102)

Proof. If we multiply the equation

d
= y(#)+Ay(t) >0, ae.t>0,

by y(¢) — yo, where x € (d¢)~'(0), we obtain that
1 d
a4 () —x> <0, ae.r>0,

because A = d¢ and, therefore, (Ay(¢),y(¢) —x) > 0, V¢ > 0. This implies that
{y(#) }+>0 is bounded and we denote by K the so-called weak w-limit set associated
with the trajectory {y(¢)};>0; that is,

tp—oo

K= {w-limy(tn)}.
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Let us notice that K C (d¢)~'(0). Indeed, if y(z,) — &, for some {t,} — oo, then we
see by (4.101) that

and because A is demiclosed, this implies that 0 € A& (i.e., £ €A~1(0) = (d)~1(0)).
On the other hand, t — [y(¢) — x|? is decreasing for each x € (d¢)~!(0) and, in par-
ticular, for each x € K.

Let &;,&; be two arbitrary elements of K given by

&1 =w-lim y(t), &2 = w-lim y(t),
n'—oo n''—oo
where t,; — oo and f,;» — o0 as n’ — o and n” — oo, respectively.
Because lim, ... [y(t) — x|? exists for each x € K C (d¢)~'(0), we have

lim |y(ty) =& = lim [y(te) — &%,
n'—oo n''—oo

lim |y (t,7) — &2 = lim [y(t,) — &%
n'’—oo n'—oo

The latter implies by an elementary calculation that |&; — & |> = 0. Hence, K consists
of a single point and this completes the proof of (4.102). O

Remark 4.6. In particular, it follows by Theorem 4.13 that, for each yy € D(A),
the solution y(r) = e 4"y, A = d¢ is weakly convergent to an equilibrium point
& € arg mingey @(u) of system (4.14). There is a discrete version which asserts
that the sequence {y, } defined by

Y1 =Yn —hoQ(Ynt1), n=0,1,.., h>0,

is weakly convergent in H to an element & € (d¢)~!(0); that is, to a minimum point
for @ on H. The proof is completely similar. This discrete version of Theorem 4.13,
known in convex optimization as the steepest descent algorithm is at the origin of a
large category of gradient type algorithms.

Remark 4.7. If, under assumptions of Theorem 4.13, the trajectory {y(z)};>q is re-
latively compact in H (this happens for instance if each level set {x; @(x) < A} is
compact), then (4.102) is strengthening to

y(t) = efA’yo — & strongly in H as t — oo.

The longtime behavior of trajectories {y(¢); ¢ > 0} to nonlinear equation (4.1) and
their convergence for ¢ — oo to an equilibrium solution & € A~!(0) is an important
problem largely studied in the literature by different methods including dynamic
topology (the Lasalle principle) or by accretivity arguments of the type presented
above. Without entering into details we refer to the works of Dafermos and Slemrod
[27], Haraux [31] and also to the book of Moroganu [42].
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The Reflection Problem on Closed Convex Sets

Let A be a self-adjoint positive operator in Hilbert space H and let K be a closed
convex subset of H. Then, the function ¢ : H — R defined by

1

5 (Auu) + I (), Vue KND(A'?),

P(u) =

oo, otherwise
(Ix indicator function of K) is convex and 1.s.c. Moreover, if there is 4 € H such that
(I+AA)"'Y(x+Ah) €K, VYA>0,x€K,
then A + dI is maximal monotone (see Theorem 2.11) and so d¢ = A + dIx with

D(dp) =D(A)NK.
For this special form of ¢, equation (4.85) reduces to the variational inequality

(Z0+m0-r050)-2) <0, Wk i)

¥(0) = yo, y(t) €K, Vi €[0,T],

(4.103)

which is similar to that considered in Section 2.3.

A more general situation is discussed in Section 5.2 below. Here, we confine
ourselves to noting that the solution y € W!([0,T]; H) to (4.103), which exists and
is unique for yo € K and f € L?(0,T;H), satisfies the system

Y0y +a0) = 10) if y(1) €K,
dy

D0+ Ay(0) = ~m(e) + £6)if ¥(1) € K,

where Nk (¢) € Nk (y(¢)), the normal cone to K on the boundary dK. (Here, K is the
interior of K if nonempty.) For instance, if K = {u € H; |u| < p}, then we have

D) 140 = 1) on {1: ()] < p},

%(r)+Ay(t) =—Ay(t)+ f() on {;

y(t)=p},

for some A > 0. The parameter A must be viewed as a Lagrange multiplier that
arises from constraint y(¢) € K, V¢ > 0.

For this reason, problem (4.103) is also called the reflection problem on K asso-
ciated with linear equation dy/dt + Ay = 0 and under this interpretation it is relevant
not only in the dynamic theory of free boundary problems, but also in the theory
of stochastic processes with optimal stopping time arising in the theory of financial
markets (see, e.g., Barbu and Marinelli [8]).
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The Brezis—Ekeland Variational Principle

It turns out that the Cauchy problem (4.85) can be equivalently represented as a
minimization problem in the space L?(0,T;H) or W!2([0,T];H) which is quite
surprising because, in general, the Cauchy problem is not of variational type.

In fact, if ¢ : H — R is convex, l.s.c., and ¢@* is its conjugate function we have
by Proposition 1.5 that

o) +¢"(p) = (.p),  VypEH,
with equality if and only if p € d@(y). Then, we may equivalently write (4.85) as

dy

5 O+ =10, e0@)+ " (2(0) = ((1),2(r)),  ae.r€(0,T),

Hence, if y € W'2([0,T]; H) is the solution to (4.85), where yo € D(¢) (see Theorem
4.11), then we have

dy

Cdt

o00)+ 9" (100~ 5 0) = (360050

(t)) , ae.te(0,T),

and the latter is equivalent to (4.85). This yields

[ (o007 (50- 2 0) = 60,500 )+ b~ S buf =0

and we have also that

s—smin [ [ot00) o (1022 0) - @010 o

F31O(TIE= S boPs 0 €W'(0.71iH), 6(0) =30}

This means that the Cauchy problem (4.85) is equivalent to the minimization pro-
blem (4.104). This is the Brezis—Ekeland principle and it reveals an interesting con-
nection between the subpotential Cauchy problem and convex optimization, which
found many interesting applications in the theory of variational inequalities (see,
e.g., Stefanelli [51], and Visintin [53]).

However, the function @ : W!2([0,T]; H) — R, defined by the right-hand side
of (4.104), is convex and lower semicontinuous but, in general, not coercive (this
happens if D(¢) = H only) and so, one cannot derive Theorem 4.11 directly from
the existence of a minimizer y in problem (4.104).
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4.2 Approximation and Structural Stability of Nonlinear
Evolutions

The Trotter—Kato Theorem for Nonlinear Evolutions

One might expect the solution to Cauchy problem (4.1) to be continuous with re-
spect to the operator A, that is, with respect to small structural variations of the
problem. We show below that this indeed happens in a certain precise sense and for
a certain notion of convergence defined in the space of quasi-m-accretive operators.

Consider in a general Banach space X a sequence A,, of subsets of X x X. The
subset of X x X, liminfA,, is defined as the set of all [x,y] € X x X such that there are
sequences Xy, Yn, Yn € ApXy, X, — x and y, — y as n — oo. If A, are quasi-m-accretive,
there is a simple resolvent characterization of liminfA,. (See Attouch [1, 2].)

Proposition 4.4. Let A, + @I be m-accretive for n = 1,2.... Then A C liminfA,, if
and only if
lim (I+AA,) 'x=(I+AA) 'x, VxeX, (4.105)
n—oo
for0< A <ol
Proof. Assume that (4.105) holds and let [x,y] € A be arbitrary but fixed. Then, we

have
(I+AA) ' x+Ay)=x, Vie(0,0 )

and, by (4.105),
(I +AA) " (x4 Ay) — (T +2AA) " (x+ Ay) = x.

In other words, x, = (I +AA,) "' (x + Ay) — x as n — oo and x,, + Ay, = x + Ay,
yn € Ax,. Hence, y, — y as n — oo, and so [x,y] € liminfA,.

Conversely, let us assume now that A C liminfA,. Let x be arbitrary in X and let
xo = (I+AA)"1x; that is,

xo+Ayo=x, where yy € Axg.
Then, there are [x,,y,] € A, such that x,, — x¢ and y, — yo as n — co. We have
Xn+Ayn =2, = xo+Ayg=x asn— oo.

Hence,
(I+AA) 'x —xo=([+24)"yy for0<A<aw !,

as claimed. [J
In the literature, such a convergence is called convergence in the sense of graphs.

Theorem 4.14 below is the nonlinear version of the Trotter—Kato theorem from
the theory of Cy-semigroups and, roughly speaking, it amounts to saying that if A,
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is convergent to A in the sense of graphs, then the dynamic (evolution) generated by
A, is uniformly convergent to that generated by A (see Pazy [45]).

Theorem 4.14. Let A, be w-m-accretive in X x X, f" € L'(0,T:X) forn=1,2,...

and let y, be mild solution to

dyn
dt

() + A1) 3 £1(0) i [0,T], 9a(0) = 5. (4.106)

Let A C liminfA,, and assume that

T
im ([ 1776~ 70)ar-+ 1530l ) =0, @107)

n—oo

Then, y,(t) — y(t) uniformly on [0,T], where y is the mild solution to problem
(4.106).

Proof. Let D5, (0=19,11,...,tn; f], ..., f{v) be an e-discretization of problem (4.106)
and let D5 (0 =19,11,....tx: f1,..., fv) be the corresponding e-discretization for (4.1).
We take t; = i€ for all i. Let y, , and ye be the corresponding €-approximate solu-
tions; that is, _ '

Yen(t) =Yen Ye(t) =ye for 1 € (tiy,1],

where y2 , = y§, ¥2 = yo, and
Yent+ €AY, D Ve, HEf,  i=1,..,N, (4.108)
yi+eAyl 5y v ef;, i=1,..,N. (4.109)
By the definition of liminfA,, for every n > 0 there is [y ,, Wt ,] € A, such that
1560 = el + W —wel < for n>8(n.e). (4.110)

Here, wi. = (1/€)(yi"! + &f; —y.) € AyL. Then, using the w-accretivity of A,, by
(4.108)—(4.110) it follows that

1T —Yenll < (1—€0) e, —yeu [ +e(l—eo) HIff — fill +Cen, Vi,

forn > 6(n,€). This yields

i
[Fen—venll SCn+CeY (1—eo)  |ff = fil,  i=1,...,N.
k=1
Hence,
Ven—vell SCn+CeY (1—e@) ™ ff = fil,  i=1,..,N,
k=1

forn > 8(g,m).
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We have shown, therefore, that, for n > §(g,1),

T

beat =@l < (n+ [ 1@ -0lar). e, @i

where C is independent of n and &.
Now, we have

[ (0) =3O < llyn(t) = yen Ol + [lyen () = ye @)l + [[ve () = y(D)1],

4.112
vVt €[0,T). ( )

Let 1 be arbitrary but fixed. Then, by Theorem 4.1, we have
ye(t)=y@)l[ <n,  Viel0,T], if 0<e<e(n).
Also, by estimate (4.37) in the proof of Theorem 4.1, we have

[yen(®) =ya@)l <m, Vi €[0,7],

for all 0 < € < €(n), where £ (1) does not depend on n. Thus, by (4.111) and
(4.112), we have

o) @l <€ (n+ [ 170 -s@lar). e

for n sufficiently large and any n > 0.

Corollary 4.5. Let A be ®-m-accretive, f € L'(0,T;X), and yo € D(A). Let
y; € C'([0,T);X) be the solution to the approximating Cauchy problem

)t ann) =0) in 0T, 0=y, 0<A< 2 @113

where Ay = A=Y (I—(I+2AA)~"). Then, limy_yy; (t) = y(t) uniformly int on [0, T),
where y is the mild solution to problem (4.1).

Proof. Ttis easily seen that A C liminf, A, . Indeed, for o € (0,1/®) we set
x,=(+aAy)'x, u=(T+aA)'x,  VA>O.

After some calculation, we see that

xx—i-(xA((l—i—A)xx—lx) >x.
(04 [0

Subtracting this equation from u + 0tAu > x and using the w-accretivity of A, we get

2o

A +—(xy —u,x—xp)
o A ) Al

[z —u|* < Oca)H <1+l>x,1 ——x—u
04 04
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Hence, limy_,ox; =u= (I+aA) 'x for 0 < a < 1/A, and so we may apply Theo-
rem 4.14. (1

Remark 4.8. If X is a Hilbert space and S,(¢) is the semigroup generated by A,
on X, then, according to a result due to H. Brezis, condition (4.105) is equivalent
to the following one. For every x € D(A), 3{x,} C D(A,) such that x,, — x and
Su(t)xn — S(t)x, Vt > 0, where S(t) is the semigroup generated by A on D(A).

Theorem 4.14 is useful in proving the stability and convergence of a large class
of approximation schemes for problem (4.1). For instance, if A is a nonlinear partial
differential operator on a certain space of functions defined on a domain 2 C R",
then very often the A, arise as finite element approximations of A on a subspace X,
of X. Another important class of convergence results covered by this theorem is the
homogenization problem (see, e.g., Attouch [2] and references given there).

Nonlinear Chernoff Theorem and Lie-Trotter Products

We prove here the nonlinear version of the famous Chernoff theorem (see Chernoff
[21]), along with some implications for the convergence of the Lie—Trotter product
formula for nonlinear semigroups of contractions.

Theorem 4.15. Let X be a real Banach space, A be an accretive operator satis-
fying the range condition (4.15), and let C = D(A) be convex. For each t > 0, let
F(t) : C — C satisfy:

i) |F@®)x—F@)ul| <|lx—ul, Vx,yeC and t€][0,T].

I—F(1)

(ii) lif61<l+l > x=(I+AA)"x,  VxeC, A>0.
t

Then, for each x € C and t > 0,

lim (F (5))"x:SA(t)x, (4.114)

n—0 n

uniformly in t on compact intervals.

Here, S4(2) is the semigroup generated by A on C = D(A). (See (4.82).) It should be
said that in the special case where F(t) = (I4tA)~!, Theorem 4.15 reduces to the
exponential formula (4.17) in Theorem 4.3.

The main ingredient of the proof is the following convergence result.

Proposition 4.5. Let C C X be nonempty, closed, and convex, let F : C — C be a
nonexpansive operator, and let h > 0. Then, the Cauchy problem
du

dt—i—h’l(I—F)u:O, u(0) =x€C, (4.115)

has a unique solution u € C'(]0,);X), such that u(t) € C, for all t > 0.
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Moreover, the following estimate holds

t 2 1/2
||F”x—u(t)||<(<n—h> +n> x—Fxl|, V>0, 4.116)

for all n € N. In particular, for t = nh we have
|F'x—u(nh)|| <n'?|x—Fx||, n=1,2,..,1>0. (4.117)

Proof. The initial value problem (4.115) can be written equivalently as
ult)=e" t/hx—|—/ =)/ Fy(s)ds, vt >0,

and it has a unique solution u(z) € C, V¢t > 0, by the Banach fixed point theorem.
Making the substitution ¢ — ¢ /h, we can reduce the problem to the case h = 1.

Multiplying equation (4.115) by J(u(z) — x), where J : X — X* is the duality
mapping, we get

d
= |u(z) —x|| < ||Fx—x]||, ae.t>0,
because [ — F is accretive. Hence,
l|lu(t) —x|| <t||Fx—x|], vt > 0. (4.118)

On the other hand, we have
t
u(t)—F'x=e"'(x—F"x)+ / e (Fu(s) — F"x)ds
0

and

n
lx— F"x|| < Z ||Fk71x—Fkx|| <nl|x—Fx|, Vn.
k=1

Hence,
!
lu(t) — F"x|| < ne™"|jx— Fx]|| —|—/ e |u(s) — F" x| ds.
0

We set @,(¢) = ||u(t) — F"x|| |x — Fx||~'e’. Then, we have
1
1) < n+/ 0,1 (x)ds, vi>0,n=1,2,.., (4.119)
0
and, by (4.118), we see that

oo(t) <te, vt > 0. (4.120)

Solving iteratively (4.119) and (4.120), we get
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Lo kenk 1 ! !

< —s)"

o) < X it Gy 9 s

n ktnfk 1 t b SJJFI

= + / t n-l —d
k;(n—kv (n—1)! L =) J; e
/! ktn_k nd l /t 1

= - t—s)" it g
kg’l(n—k)' ;)(n—l)!]! 0( )

Because )
G4+ (n—1)!

(n+j+1)!

)

1 .
/ (t—s)" 1s/tlas =
0

we obtain that

n _ k 0 : n+j+1 oo _ k
iy < F A5 U5 o
= k! = (n+j+1)! = K
1/2
= - = (k2
k=0 k=0

Hence,

as claimed. (J

Proof of Theorem 4.15. We set A, = h~'(I — F(h)) and denote by Sj(¢) the semi-
group generated by A, on C = D(A) (Theorem 4.3). We also use the standard nota-
tion

ho=I+24)7" Ty =(I+24,) 7"

Because J’;fx — Jyx, Vx € C, as h — 0, it follows by Theorem 4.14 that, for every
xeC,

Sp(t)x — Sa(¢)x uniformly in ¢ on compact intervals. (4.121)
Next, by Proposition 4.5, we have that

ISy (nh)x — F™" (h)x|| < ||Sh(nh)J§x—F"(h)Jﬁx|| +2Hx—Jﬁx||
< e (2 +2" al 2)

Now, we fix x € D(A) and h = n~'t. Then, the previous inequality yields

< Q42" i VYA JAx| + ) "k = Daxl]),  VE>0, 2 >0.

t n
Syt =F7 () 4| < @+ 271em 2 (lx = x|+ 13" )
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Finally,

Sin(t)x— F" (i)xH <22 |Ax| 4-tn~(1/2)|Ax|

n

244 o UD) - g (4.122)

vt >0, A>0.

Now, fix A > 0 such that 24 |Ax| < €/3. Then, by (ii), we have
Q@4+ A e V) 1 — x| < g for n> N(e),
and so, by (4.121) and (4.122), we conclude that, for n — oo,
F" (%) x — Sa(¢)x uniformly in ¢ on every [0,7T]. (4.123)

Now, because
[Sa()x —=Sa()y| < |x—yl, Vt>0,xy€eC,

and

1 t
Az e

(4.123) extends to all x € D(A) = C. The proof of Theorem 4.15 is complete.

Remark 4.9. The conclusion of Theorem 4.15 remains unchanged if A is @-accretive,
satisfies the range condition (4.15), and F'(¢) : C — C are Lipschitzian with Lipschitz
constant L(¢) = 1 + @t +o(t) as t — 0. The proof is essentially the same and relies
on an appropriate estimate of the form (4.117) for Lipschitz mappings on C.

Given two m-accretive operators A, B C X x X such that A + B is m-accretive, one
might expect that

t t n
Sarp(t)x = lim (SA (7) S (7)) X, V>0, (4.124)

n—oo n n
for allx € D(A) N D(B). This is the Lie—Trotter product formula and one knows that
it is true for Cy-semigroups of contractions and in other situations (see Pazy [45],
p. 92). Itis readily seen that (4.124) is equivalent to the convergence of the fractional
step method scheme for the Cauchy problem

dy .

— +Ay+By>0 0,T],

ar TR in [0, 7] (4.125)
¥(0) = yo;

that is,
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d

d%juAy 50 in [ie, (i+1)€], i=0,1,...,N—1, T = Ne,

yt(ie) = z(e), i=0,1,..,N—1, (4.126)
y*H(0) = yo,

d
% Bz50 in [0,

dt
z(0) = y~ (i€).

In a general Banach space, the Lie—Trotter formula (4.124) is not convergent even
for regular operators B unless S4(¢) admits a graph infinitesimal generator A: for
all [x,y] € A there is x; — x as & — 0 such that A~ ! (x;, — Sa(h)x) — y (Bénilan and
Ismail [12]). However, there are known several situations in which formula (4.124)
is true and one is described in Theorem 4.16 below.

(4.127)

Theorem 4.16. Let X and X* be uniformly convex and let A,B be m-accretive
single-valued operators on X such that A+ B is m-accretive and Sx(t),Sp(t) map
D(A) N D(B) into itself. Then,

t t n —_—
Sasp(t)x = lim (SA (;) Sp (;)) x, VxeD(A)ND(B), (4.128)
and the limit is uniform in t on compact intervals.

Proof. We verify the hypotheses of Theorem 4.15, where F(t) = S4(¢)Sp(t) and
C = D(A)ND(B). To prove (ii), it suffices to show that

x—F(1)

lim Y —Ax+Bx,  VxeD(A)ND(B). (4.129)

t|0 X

Indeed, if
—1
I1—F(t
X = (I—i—l [()> X

and
xo=(I+A(A+B)) lx,

then we have Iy

X+ T (xy —F(t)x) =x (4.130)
and, respectively,

X0 +AAxg + ABxy = x. (4.131)
Subtracting (4.130) from (4.131), we may write

X; —xo+ % (1= F(0)x — (I +F(t)x0)) + A <Axg +Bxg— W) ~0.
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Multiplying this by J(x; —xo), where J is the duality mapping of X, and using
(4.129) and the accretiveness of I — F(z), it follows that

X0 — F(I)XQ

Axg+ Bxy — =0.

lim ||x; — < Alim
t10 th xOH_ t10

Hence, lim; o x; = xo, which implies (ii).
To prove (4.129), we write ¢! (x — F(¢)x) as

T x—F(t)x) =t (x = Sa(t)x) + 171 (Sa(£)x — Sa(r)Sp(r)x).
Because 7~ (x — S4 (t)x) — Ax as t — 0 (Theorem 4.7), it remains to prove that
2 =1 1(Sx(t)x — Sa(t)Sp(t)x) — Bx ast— 0. (4.132)
Because S4(¢) is nonexpansive, we have
lz|| < ¢~ HSp(t)x— x| < |[Bx|,  Vi>0. (4.133)
On the other hand, inasmuch as I — S (¢) is accretive, we have

(u —Sa(t)u N Sa(t)x—Sp(t)x
t t

—z,J(u—Sa (t)x)) >0,

YueC,t>0.

(4.134)

Lett, — 0 be such that z;, — z. Then, by (4.134), we have that
(Au+Bx—Ax—z,J(u—x)) >0,  VueD(A),
because J : X — X* is continuous and
1~ (x—Sg(r)x) — Bx, 17 (x—S,(1)x) — Ax.

Inasmuch as A is m-accretive, this implies that Ax+z — Bx = Ax (i.e., z = Bx). On the
other hand, by (4.133), recalling that X is uniformly convex, it follows that z;, — Bx
(strongly). Then, (4.132) follows, and the proof of Theorem 4.16 is complete. []

Remark 4.10. Theorem 4.16, which is essentially due to Brezis and Pazy [16] was
extended by Kobayashi [35] to multivalued operators A and B in a Hilbert space H.
More precisely, if A, B and A + B are maximal monotone and if there is a nonempty
closed convex set C C D(A) ND(B) such that (I4+AA)~'C c Cand (I+AB)"!CCC,
YA > 0, then

Saz(f)x = lim (SA (%) Sp (%))x Vxed,

n—oo

uniformly in # on compact intervals. For some extensions to Banach spaces we refer
to Reich [49].
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4.3 Time-Dependent Cauchy Problems

This section is concerned with the evolution problem

dy
dt()+A() y(1) 3 fr),  1€[0,T], (4.135)

¥(0) = yo,

where {A(t) },¢0,r] is a family of quasi-m-accretive operators in X x X.

The existence problem for (4.135) is a difficult one and not completely solved
even for linear operators A(z). In general, one cannot expect a positive and con-
venient answer to the existence problem for (4.135) if one takes into account that
in most applications to partial differential equations the domain D(A(r)) might not
be independent of time. However, we can identify a few classes of time-dependent
problems for which the Cauchy problem (4.135) is well posed.

Nonlinear Demicontinuous Evolutions in Duality Pair of Spaces

Let V be a reflexive Banach space and H be a real Hilbert space identified with its
own dual such that V C H C V' algebraically and topologically. The existence result
given below is the time-dependent analogue of Theorem 4.10.

Theorem 4.17. Let {A(t); t € [0,T]|} be a family of nonlinear, monotone, and
demicontinuous operators from 'V to V' satisfying the assumptions:

(i)  The function t — A(t)u(t) is measurable from [0,T] to V' for every measu-
rable functionu : [0,T] — V.

i)  (A@®)u,u) > ollul|P +Ci, VueV, r€[0,T].

(i) || A@)ully <Cr(1+ ||ul|P~Y), Yu eV, t € [0,T], where @ >0, p > 1.

Then, for every yo € H and f € L1(0,T;V'), 1/p+1/q =1, there is a unique abso-
lutely continuous function'y € W4([0,T]; V') that satisfies

yeC(0,T;H) N LP(0,T;V),
%() A(t)y(t) = f(t), aete(0,T), (4.136)
¥(0) = 30

Proof. For the sake of simplicity, we assume first that p > 2. Consider the spaces
¥ =LF(0,T;V), #=L*0,T;H), V' =L40,T;V').

Clearly, we have
vV

algebraically and topologically.
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Let yp € H be arbitrary and fixed and let B : ¥ — ¥ be the operator

du du /
Bu="", ueD(B)_{ue"//, 7 <7 u(O)—YO},

where d/dt is considered in the sense of vectorial distributions on (0,7"). We note
that D(B) € W4(0,T;V')NL(0,T;V) C C([0,T];H), so that y(0) = yo makes
sense.

Let us check that B is maximal monotone in ¥ x ¥, Because B is clearly mono-
tone, by virtue of Theorem 2.3, it suffices to show that R(B+ ®,) = ¥, where

Py (u(t)) = Fu@)u@)|?2,  ue?,
and F : V — V' is the duality mapping of V. Indeed, for every f € ¥’ the equation
Bu+ @p,(u) = f,

or, equivalently,

du _ .
Ol P=f in [0,T], u(0) = yo,

has, by virtue of Theorem 4.10, a unique solution

d
we C([0,T);H) NLP(0,T;V), dl; € L9(0,T; V).

(Renorming the spaces V and V', we may assume that V and V' are strictly convex
and F is demicontinuous and that so is the operator u — F(u)||u||”~2.) Hence, B is
maximal monotone in ¥ x ¥,

Define the operator Ay : ¥ — ¥ (the realization of A in pair ¥, %") by

(Aou)(t) =A(t)u(t), ae.te(0,T).

Clearly, Ag is monotone, demicontinuous, and coercive from ¥ to ¥’ because so is
Alt): V=V

Then, by Corollaries 2.2 and 2.6, Ayp + B is maximal monotone and surjective.
Hence, R(Ag + B) = ¥, which completes the proof.

The proof in the case 1 < p < 2 is completely similar if we take ¥ = LP(0,T;V)N
L*(0,T;H) and replace A(t) by A(t) + Al for some A > 0. The details are left to the
reader. []

Remark 4.11. Tt should be said that Theorem 4.17 applies neatly to the parabolic
boundary value problem
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V- ¥ 0Ualxn D) = fwr), (1) €@ x(07)
|a|<m

y(x,0) = yo(x), xeQ
DBy =0 on dQ for |B| <m,

where Ag : [0,7] x 2 x R™ — R™V are measurable in (¢,x), continuous in other
variables and satisfy for each ¢ € [0, T] assumptions (i)—(iii) in Remark 2.6.

Then we apply Theorem 4.17 for V = Wy""(Q),V = W ™4(Q2) and
A(t) : V — V' defined by

(At)y,2) =Y, /QAa(t,xyy(X),Dﬁy(X))‘D"‘y(X)dm Vy,z€ Wy ().

lot|<m
Hence, for f € L9(0,T;W~"™9(Q)), yo € L*(Q), there is a unique solution

y € LP(0,T; Wy " (2))NC([0,T]; L*(2))

d
d—f € LI(0,T;W—"4(Q)).

Subpotential Time-Dependent Evolutions

Let X = H be a real Hilbert space and A(t) = d¢(t,y), t € [0,T], where ¢(t) : H —
R = (—o0,c] is a family of convex and lower semicontinuous functions satisfying
the following conditions.

(k)  For each measurable function y : [0,7] — H, the function t — @(z,y(t)) is
measurable on (0,7).
(Kk)  @(1,y) < @(s,y) +alt—s|(@(s,y) +[y[*+1) forallyc Hand 0 <5 <1 <T.

Here « is a nonnegative constant.
We note that, in particular, assumption (kk) implies that D¢(s,-) C De(t,-) for
all 0 <s <t <T. A standard example of such a family {¢(¢,-)}, is

(p(ta'):[K(t)v IE[O7T]7

where {K(¢)}, is an increasing family of closed convex subsets such that the func-
tion t — Py(,)y(¢) is measurable for each measurable function y : [0,7] — H. Here,
Py = (I + lalK(,))_l is the projection operator on K(¢) and the last assumption
implies of course (k) for @(t) = Ix()-

Theorem 4.18. Assume that ¢ : [0,T] x H — R = (—oo, 0| satisfies hypotheses (K),
(KK). Then, for each yo € D(¢(0,-)) and f € L*(0,T;H), there is a unique pair of
functionsy € W12([0,T];H) and n € L*(0,T;H) such that
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n@) €do(t,y)), aere(0,T),
% &) +n()=f@t), aere(0,T), (4.137)
¥(0) = yo.
This means that y is solution to (4.135), where A(t) = d (¢, ).

Proof. It suffices to prove the existence in the sense of (4.137) for the equation
dy
— (1) +99(t,y(t)) +Ay(1) 3 f(1), ae.r€(0,7),
dt (4.138)
¥(0) = o,

where A > 0 is arbitrary but fixed. Indeed, by the substitution et y — y, equation
(4.138) reduces to

% (1) + M 9@(r,e M y(1)) 3 ' f(1), 1€0,T);

that is,

D Lagy) s, e (O),

where ¢(t,y) = e @(r,e%'y) and %' 9 (1,e1'y) = 9P (1, ).
Clearly, @ satisfies assumptions (k), (kk).
Now, we may rewrite equation (4.138) in the space .2 = L?(0,T;H) as

By+ay+ Ay 3 f, (4.139)

where

_Y

By =
Y dr’

D(B) = {y e W'*([0,T]:H) y(0) = yo},

oy ={n € L*(0,T:H); n(t) € Ip(1,y(t)), ae.r€(0,T)},
D(o/) = {y € L*(0,T;H), 3n € L*(0,T:H), n(r) € d9(1,y(1)),
ae.r€(0,7)}.

Because, as easily seen, 7 is maximal monotone in 57 x 7 and &/ C d @, we infer
that o7 = d¢, where ¢ : S — (—oo, 4o is the convex function

T
00)= [ oy, (4.140)

By assumption (k), it follows via Fatou’s lemma that ¢ is also lower semiconti-
nuous and nonidentically +oo on 7. (The latter follows by (kk).)
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To prove the existence for equation (4.138) (equivalently (4.139)), we apply Pro-
position 3.9. To this end it suffices to check the inequality

O((I+AB)~'y) <o) +CA(PO) + 5 +1),  Vye . (4.141)
‘We notice that

!
(1+)LB)*‘y=e*(’/“y0+%/ e =)y (s)ds, YA >0,1€(0,T),
0

and this yields (by convexity of y — @(#,y) and by (kk))

T t
O((I+AB)"'y) :/ q><t,e<’/’”yo+i/ e<”)/’1y(s)ds> dt
0 0
T 1/t :
< [ (g 5 [ I gt ) ar
< CA(1—e" /%)) p(0,y0) + oT (9(0,0) + [yo [ + 1))

1 T t
+I/0 dt/o e~ (s, y(s))ds
o T t (s
5 [t [ eI 95,509 + 1+ (o) P = slds
T T
< 5 [ oGy)ds [
0 K

r T
+%/0 (‘P(S7)’(S))+|y(s)|2)ds1 e ILAT
+ CA(9(0,y0) + [yol* +1
< 0(y) +CA(@(0,50) + 0 () + |y +1). -

Time-Dependent m-Accretive Evolution

We consider here equation (4.135) under the following assumptions.

() {A(t) }iejo,r) is a family of m-accretive operators in X such that, for all 1 > 0,

A5 1)y —Ax ()yll < Clt —s[([[Ax @)yl + Iyl + 1),

(4.142)
Vy e X, Vs,r €[0,T].

Here, A, (¢) is the Yosida approximation of y — A(z,y). (See (3.1).)

Unlike the previous situations considered here, condition (4.142) has the
unpleasant consequence that the domain of A(f) is independent of ¢; that is,
D(A(t)) = D(A(0)), Vr € [0,T]. This assumption is, in particular, too restrictive if
we want to treat partial differential equations with time-dependent boundary value
conditions, but it is, however, satisfied in a few significant cases involving partial
differential equations with smooth time-dependent nonlinearities.
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Theorem 4.19. Assume that X is a reflexive Banach space with uniformly convex

dual X*. If {A(t)} satisfies assumption (j), then, for each f € WH([0,T];X) and
yo € D = D(A(t)), there is a unique functiony € WH([0,T);X) such that

%(r)JrA(t)y(t) > f@), aete(0,T),

(4.143)
¥(0) = yo.
Proof. We start, as usual, with the approximating equation
Da L ial) = 10), 1€(0.T),
dt (4.144)

¥2.(0) = yo,

which has a unique solution y; € C'([0,T];X). By (4.142) and (4.144) and the ac-
cretivity of A (), we see that

T @

< (Ap(t+h)ya(t) = Ax()ya(t),J(va(t+ 1) =y (1))
< Clhya(t+h) =y (O (ALOya O+ ya @I +1),  Ve,e+he[0,T].

This yields
2 (2 +h) =y (@)l
1 (4.145)
< [ (A2 )1+ 52l + s+ 2 () = o
On the other hand, we have
1 d 2
5 77 a(h) =32 (0)[7 = — (A2 ()2 (£), /(3 (1) = y0))
+(f(t)7‘](yl(t)_y0))7 a.e.tG(O,T),
and therefore
h
[y (R) —yoll < /0 A2 (s)yollds + || fll=(0.:e0)h
< h([|A2 (O)yoll + £l z=(0,7:8))-
Then, substituting into (4.144) and letting 7 — 0, we obtain that
dyz
192 0] < ([ 661+ a1+ Das
(4.146)

+14°©)soll + | lli=0.rm) . VA >0.
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On the other hand, by (4.144) we also have that
llva @)l <C, vVt €[0,T], A > 0.
By (4.144) and (4.146), we get via Gronwall’s lemma that

|92 0]+ 1om@n e, wasorep +.147)

dt

Then, by (4.147) we find as in the proof of Theorem 4.6 that the sequence {y; }, is
Cauchy in C([0,T];X) and y = limy _y; is the solution to (4.143). The details are
left to the reader. [

4.4 Time-Dependent Cauchy Problem Versus Stochastic
Equations

The above methods apply as well to stochastic differential equations in Hilbert
spaces with additive Gaussian noise because, as we show below, these equations
can be reduced to time-dependent deterministic equations depending on a random
parameter. Below we treat only two problems of this type and refer to standard
monographs for complete treatment.

Consider the stochastic differential equation in a separable Hilbert space H,

{ dX(t) +AX (t)dt = BdW(r),  t>0, 4.148)

X(0) =nx.

Here A : D(A) C H — H is a quasi-m-accretive operator in H, B € L(U,H), where
U is another Hilbert space and W (t) is a cylindrical Wiener process in U defined on
a probability space {Q,.%#,P}. This means that

W)=Y Blt)er,
k=1

where {e }« is an orthonormal basis in U and {S } is a sequence of mutually in-
dependent Brownian motions on {Q,.% ,P}. Denote by .%, the c-algebra generated
by Bi(s) for s <t, k € N (also called filtration).

By solution to (4.148) we mean a stochastic process X = X(¢) on {Q,.#,P}
adapted to .%;; that is, X (¢) is measurable with respect to the o-algebra .%;, and
satisfies equation

t t
X(1) = x— / AX (s)ds+ / BdW(s)ds, Vi >0, P-as., (4.149)
0 0
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where the integral [ BdW (s) is considered in the sense of Ito (see Da Prato [28],
Da Prato and Zabczyk [29], and Prévot and Roeckner [48]) for the definition and
basic existence results for equation (4.149).
A standard way to study the existence for equation (4.148) is to reduce it via
substitution
¥(t) = X ()~ BW (1)

to the random differential equation
d
—y(t,0)+A((t,0)+BW(t,w)) =0, t >0, P-as., ® € Q,
dt (4.150)
y(0,0) = x.

For almost all w € Q2 (i.e., P-a.s.), (4.150) is a deterministic time-dependent equa-
tion in H of the form (4.135); that is,

DA =0, 120,

¥(0) =x,

where A(t)y = A(y+BW (¢)). This fact explains why one cannot expect a complete
theory of existence similar to that from the deterministic case. In fact, because the
Wiener process r — W (t) does not have bounded variation, Theorems 4.18 and 4.19
are inapplicable in the present situation. More appropriate for this scope is, however,
Theorem 4.17 which requires no regularity in ¢ for A(z).

Then, we assume that V is a reflexive Banach space continuously embedded in
H and so we have

VcHcCV

algebraically and topologically, where V' is the dual space of V.
Let A : V — V' satisfy the conditions of Theorem 4.10:

(¢) Ais ademicontinuous monotone operator and
(Au,u) > yllully +Cr, Vuev,
lAully < GO+ ulp™),  Vuev,
where y>0and p > 1.
Then, we have the following theorem.
Theorem 4.20. Assume that A satisfies hypothesis () and that
BW € LP(0,T;V), P-as. (4.151)

Then, for each x € H, equation (4.150) has a unique adapted solution X =X (t,®) €
LP(0,T;V)NC([0,T);H), a.e. ® € Q.
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Proof. One simply applies Theorem 4.17 to the operator A(r)y = A(y+BW (t)) and
check that conditions (i)—(iii) are satisfied under hypotheses (¢) and (4.151).

Thus, one finds a solution X = X (¢, ®) to (4.150) that satisfies (4.76) for P-almost
all @ € Q. Taking into account that, as seen earlier, such a solution can be obtained
as the limit of solutions y, to the approximating equations

d
L) +A;(ya +BW) =0, t€(0,7T),

¥2.(0) =x,

where A is the Yosida approximation of A ‘ y (the restriction of the operator A to H),
we may conclude that X is adapted with respect to the filtration {.%;}. One might
also prove H-continuity of t — X (¢, ®) by the methods of Krylov and Rozovski [39]
(see also Prévot and Roeckner [48]), which completes the proof. In particular, Theo-
rem 4.20 applies to parabolic stochastic differential equations of the type mentioned
in Remark 4.11. J

It should be said, however, that this variational framework covers only a small
part of stochastic partial differential equations because most of them cannot be writ-
ten in this variational setting and so, in general, other arguments should be involved.
This is the case, for instance, with the reflection problem for stochastic differential
equations in a Hilbert space H. Namely, for the equation

dX(t)+(AX )+ F(X(@))+Ix(X(¢)))dt > /QdW (¢),

(4.152)
X(0) =x€Kk,

where K is a closed convex subset of H such that 0 €K and

(G) A:D(A) C H— H is a linear self-adjoint operator on H such that A~! is
compact and (Ax,x) > §|x|?, Vx € D(A), for some § > 0.

(jj)  Q:H — H is alinear, bounded, positive, and self-adjoint operator on H such
that Qe ™ = ¢7"AQ for all t > 0, Q(H) C D(A) and Tr[AQ] < oo.

(i) F : H — H is a Lipschitzian mapping such that, for some y > 0, we have

(F(x),x) > —7y)x|?, Vx € H.

(Gv) W is a cylindrical Wiener process on H of the form
W)=Y wp(t)ex, 1>0,
k=1

where {B;} is a sequence of mutually independent real Brownian motions
on filtered probability spaces (Q,.%,{.% };>0,P) (see [28]) and {e;} is an
orthonormal basis in H taken as a system of eigenfunctions for A.

We denote, as usual, by C([0,T]; H) the space of all continuous functions from
[0,T] to H and by BV ([0,T];H) the space of all functions with bounded va-
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riation from [0,7] to H. We set V = D(A'/?) with the norm | -|| and denote
by V’ the dual of V in the pairing induced by the scalar product (-,-) of H.
By Cw([0,T];H), L3,([0,T);V), L% ([0,T];V’) we denote the standard spaces of
adapted processes on [0, T (see [28, 29]).

Denote by Wy the stochastic convolution,

Wae) = [ A /Gaw (s

and note that (4.152) can be rewritten as

diY(t)+AY(;)+F(Y(¢)+WA(z))+a1K(Y(r)+WA(z)) 50,
t !
Vi€ (0,T), P-as. 0 € Q (4.152)
Y (0) =x,
where Y (1) = X () — Wa(r).

Definition 4.5. The adapted process X € Cy (0,T];H) N L% (0,T;V) is said to be a
solution to (4.152) if there are functions Y € Cy ([0,T];H) N L3 (0,T;V) and 1 €
BV ([0,T];H) such that X(t) =Y () + Wa(t) € K, a.e. in 2 x (0,T) and

Y(t)Jr/ot(AY(s)+F(X(s)))ds+n(t):x, Vi € [0,T], P-as. (4.153)
/0 (dn(s),X(s) = Z(s))ds >0,  ¥Z e C((0,T]:K), P-as. (4.154)

Here [;(dn(s),X(s) — Z(s))ds is the Stieltjes integral with respect to 7.

Theorem 4.21 below is an existence result for equation (4.152) (equivalently,
(4.152)") and is given only to illustrate how the previous methods work in the case
of stochastic infinite-dimensional equations.

Theorem 4.21. Under the above hypotheses there is a unique strong solution to
equation (4.152).

Proof. Existence. We start with the approximating equation

dXe + (AXe + F(Xe) + Be(Xe ))dt = /OdW,
{ + (AXe + F (Xe) + Pe(Xe))dt = /O 155

Xe (0) - .x,
where ¢ is the Yosida approximation of dlx,

ﬁg(x):%(foK(X)% VxeH, € >0,

and Ik is the projection on K.
Equation (4.155) has a unique strong solution X € Cy([0,T];H) such that
Ye := X — W4 belongs to L‘Z,V (0,T;H). As seen above, we can rewrite (4.155) as
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dY,
78 +AYe + F(Xe) + Be(Xe) =0,

Y:(0) = x,

(4.156)

which is considered here for a fixed @ € Q. Because 0 € K, there is p > 0 such that
(Be(x),x—p0) >0,V0 € H, |8 = 1. This yields p|Be(x)| < (Be(x),x), Vx € H.

Step 1. There exists C = C(®) > 0 such that

|Y£(t)|2+/ot HYs(s)H2ds+/Ol |Be(Xe(s))|ds < C. (4.157)

Indeed, multiplying (4.156) scalarly in H by Y (s) and integrating over (0,¢) yields

S0P+ [ I¥els) s +p [ 1Be(Xe(s))lds

X , . (4.158)
< 5Py [ (o) Ps+ [ (F(Xe(9)) +Be (X 5)). Was))ds.

In order to estimate the last term in formula (4.158), we choose a decomposition
0<t <--- <ty =tof[0,] such that, for ¢,s € [t;_1,#], we have

Wal) = Wa(s)] < 2.

This is possible because Wy is P-a.s. continuous in H, and so we may assume that

sup [Wa(t+h)—Wu(2)| < 8(h) -0 ash—0,
t€[0.T]

because by (jj) it follows that Wy is P-a.s. continuous in H (see Da Prato [28]).
Then, we write

[ Betxeton. 2 " (Be(Xe(s)). Wa(s) — Wa(s))ds

i=171i-1

+i (o) / Bexe(9)as).

i=1 li-1

Consequently,

[ Betxe(s Wats)as < & [ Xe(s)) s

+

N 4
y (WA(ti)7 / (AYs(s)+F(Xg(s)))ds+Y£(t,»)—Yg(t,-_l)>‘.

i=1 ti—1

Now, using the estimate
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t

(WA(t,-), i AYg(s)ds> <c /, t"l Y (s) || 2ds,

ti1

we get (4.157).

We now prove that the sequence {Y; } is equicontinuous in C([0,T]; H). Let h > 0,
then we have

(et +) — Yele)) + Yol +h) ~ ()

+F(Xe(t +h)) —F(Xe(t)) + Be (Xe(t +h)) — Be(Xe(t)) = 0.
By the monotonicity of B¢ and because F is Lipschitz continuous, we have
[Ye(t+h) —Ye(t)| < CS(h), vVt €[0,T], h >0, € >0.

So, {Y¢} is equi-continuous. To apply the Ascoli-Arzela theorem, we have to prove
that, for each ¢z € [0, T, the set {¥¢(7) }¢~0 is pre-compact in H. To prove this, choose
for any € > 0 a sequence {f£} C L?(0,T;V) such that

1
fr = Be(Ye +Wa)|p10.7m) < -~ neN

On the other hand, for each n € N, the set
t
M, = {/ e A fEdg L ey g > 0}
0

is compact in H because { £} is bounded in L*(0, T; H) for each n € N. This implies
that, for any & > 0, there are N(n) € N and {u}'},—; _n(n C H such that

N(n)
U B(u}',8) > M,.
i=1

Therefore,

" N(n)
{Yg(t) ::/0 e A fE s e e > 0} c |J B, 8+nM).

i=1

Hence, the set {Y¢(¢)}e>0 is precompact in H, as claimed. Then, by the Ascoli—
Arzela theorem we infer that on a subsequence, Yz — Y strongly in C([0,T]; H) and
weakly in LZ(O, T;V). Moreover, thanks to Helly’s theorem (see [9]), we have that
there is n € BV([0,T]; H) such that, for € — 0,

/Ot Be(Xe(s))ds — n(t) weakly in H, vt €[0,T],

which implies that
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ot
0

| / (Be (Xe(s)), 2(5))ds — /0 dn(s).2(s)ds, ¥z e C([0,T]:K).

Letting € — 0 into the identity

Ye(t) + /OT(AYS(S"’_F(YQ(S)))dS"" /Ot Be(Ye(s) +Wal(s)))ds = x,

we see that (Y, 1) satisfy (4.153).
Finally, by the monotonicity of B¢ we have (recall that B¢(Z(s)) = 0),

(Be(Ye(s) +Wa(s)),Ye(s) + Wa(s) —Z(s)) > 0, vZ e C([0,T];K),
and so (4.154) holds.

Uniqueness. Assume that (Y1,1;), (Y2,12) are two solutions. Then, we have

[ @ms) - me)ne -ne)ds =0, i),

This yields
/Ot (d(Y] (s) —Ya(s)) + /OS (A(Y1 (1) —Ya(1))
P (2) - FOR (7)) (5) - 1) ) <0
and, by integration, we obtain that
% ‘Y] (l‘) —Yz([)‘z + /OZ(A(Y] — Yz) —|—F(X1) —F(Xz),Y] — Yz)ds <0,

Vr € [0, T], which implies via Gronwall’s lemma that ¥; = Y.

In particular, the latter implies that the sequence {€} founded before is indepen-
dent of @ and so, there is indeed a unique pair satisfying Definition 4.5. (For proof
details, we refer to Barbu and Da Prato [6].) [J

Remark 4.12. The above argument can be formalized to treat more general equations
of the form (4.152) and, in particular, the so-called variational inequalities with
singular inputs (see Barbu and Rédscanu [7]). In the literature, such a problem is also
called the Skorohod problem (see, e.g., Cépa [20]).

Bibliographical Remarks

The existence theory for the Cauchy problem associated with nonlinear m-accretive
operators in Banach spaces begins with the influential pioneering papers of Komura
[37, 38] and Kato [32] in Hilbert spaces. The theory was subsequently extended in
a more general setting by several authors mentioned below.
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The main result of Section 4.1 is due to Crandall and Evans [23] (see also Cran-
dall [22]), and Theorem 4.3 has been previously proved by Crandall and Liggett
[24]. The existence and uniqueness of integral solutions for problem (4.1) (see Theo-
rem 4.18) is due to Bénilan [10]. Theorems 4.5 and 4.6 were established in a partic-
ular case in Banach space by Komura [37] (see also Kato [32]) and later extended
in Banach spaces with uniformly convex duals by Crandall and Pazy [25, 26]. Note
that the generation theorem, 4.3 remains true for m-accretive operators satisfying
the extended range condition (Kobayashi [35])

1 -
liminf ; d(R(I+24) =0, vxeD(A),

d(x,K) is the distance from x to K.

The basic properties of continuous semigroups of contractions have been esta-
blished by Komura [38], Kato [33], and Crandall and Pazy [25, 26]. For other sig-
nificant results of this theory, we refer the reader to the author’s book [5]. (See also
Showalter [50].) The results of Section 4.4 are due to Brezis [13, 14]. Other results
related to the smoothing effect of nonlinear semigroups are given in the book by
Barbu [5].

Convergence results of the type presented in Section 4.2 were obtained by Brezis
and Pazy [16], Kobayashi and Myadera [36], and Goldstein [30].

Time-dependent differential equations of subdifferential type under conditions
given here (Section 4.3) were studied by Moreau [41], Peralba [47], Kenmochi [34],
and Attouch and Damlamian [3].

Other special problems related to evolutions generated by nonlinear accretive
operators are treated in Vrabie’s book [54]. We mention in this context a characte-
rization of compact semigroups of nonlinear contractions and evolutions generated
by operators of the form A + F, where A is m-accretive and F is upper semiconti-
nuous and compact. For other results such as asymptotic behavior and existence of
periodic and almost periodic solutions to problem (4.1), we refer the reader to the
monographs of Haraux [31] and Moroganu [42].

We have omitted from our presentation the invariance and viability results related
to nonlinear contraction semigroups on closed subsets. We mention in this context
the books of Aubin and Cellina [4], Pavel [43, 44] and the recent monograph of
Carja, Necula, and Vrabie [19], which contains detailed results and complete refe-
rences on this subject.
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Chapter 5
Existence Theory of Nonlinear Dissipative
Dynamics

Abstract In this chapter we present several applications of general theory to
nonlinear dynamics governed by partial differential equations of dissipative type
illustrating the ideas and general existence theory developed in the previous sec-
tion. Most of significant dynamics described by partial differential equations can
be written in the abstract form (4.1) with appropriate quasi-m-accretive operator A
and Banach space X. The boundary value conditions are incorporated in the domain
of A. The whole strategy is to find the appropriate operator A and to prove that it is
quasi-m-accretive. The main emphasis here is on parabolic-like boundary value pro-
blems and the nonlinear hyperbolic equations although the area of problems covered
by general theory is much larger.

5.1 Semilinear Parabolic Equations

The classical linear heat (or diffusion) equation perturbed by a nonlinear poten-
tial B = B(y), where y is the state of system, is the simplest form of semilinear
parabolic equation arising in applications and is treated below. The nonlinear poten-
tial B might describe exogeneous driving forces intervening over diffusion process
or might induce unilateral state constraints.

The principal motivation for choosing multivalued functions 8 in examples be-
low is to treat problems with a free (or moving) boundary as well as problems
with discontinuous monotone nonlinearities. In the latter case, filling the jumps
[B(ro—0),B(ro+ 0)] of function B, we get a maximal monotone multivalued graph
B C R x R for which the general existence theory applies.

To be more specific, assume that  is a maximal monotone graph such that
0 € D(B), and Q is an open and bounded subset of R with a sufficiently smooth
boundary 9 (for instance, of class C?). Consider the parabolic boundary value
problem

V. Barbu, Nonlinear Differential Equations of Monotone Types in Banach Spaces, 193
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3)) Ay+B(y) > in 2x(0,T)=0,
y(x,0) = yo(x) Vx € Q, G.1D
y=0 on dQ x (0,T) =X,

where yg € L*() and f € L*(Q) are given.
We may represent problem (5.1) as a nonlinear differential equation in the space
H=L*Q):

dy
D r a0z 0. el o)
¥(0) = yo,
where A : L2(Q) — L*(Q) is the operator defined by
Ay = {z€ [2(Q); z=—Ay+w, w(x) € B(y(x)), ae. x € 2}, 53

D(A) = {y e H}(Q)NH?*(Q); 3w € L*(Q), w(x) € B(y(x)), a.e. x € 2}.

Here, (d/dt)y is the strong derivative of y : [0,T] — L?(£) and

(0%y/9x})

Mz

i=1

is considered in the sense of distributions on Q.

As a matter of fact, it is readily seen that if y is absolutely continuous from [a, b]
to L'(Q), then dy/dt = dy/dt in Z'((a,b); L'(2)), and so a strong solution to
equation (5.2) satisfies this equation in the sense of distributions in (0,7) x Q. For
this reason, whenever there is no any danger of confusion we write dy/dt instead
of dy/dt.

Recall (see Proposition 2.8) that A is maximal monotone (i.e., m-accretive) in
L*(Q) x [*(2) and A = ¢, where

1/ .
Q/Q\Vylzder/Qg(y)dx, if ye Hj(R), g(y) € L'(Q),

otherwise,

oy) =

and dg = . Moreover, we have
IM2@) + 11l (2 <C(lA%]l 2 )+ 1), ¥y eD(A). (5.4)

Writing equation (5.1) in the form (5.2), we view its solution y as a function of ¢
from [0,7] to L?(L2). The boundary conditions that appear in (5.1) are implicitly
incorporated into problem (5.2) through the condition y(z) € D(A), Vt € [0,T].

The function y :  x [0,T] — R is called a strong solution to problem (5.1) if
y:[0,T] — L*(R) is continuous on [0, 7], absolutely continuous on (0,7, and
satisfies
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Do) = Ay(et) + BO(x.0)) > F(x,t),  ae.r€(0,T), x€ L,

dt
¥(x,0) = yo(x), ae. x€Q, (5.5)
Y1) =0, ae. x€0Q,te(0,T).

Proposition 5.1. Let yo € L*(Q) and f € L*(0,T;L*(Q)) = L*(Q) be such that
yo(x) € D(B), a.e.x€ Q. Then, problem (5.1) has a unique strong solution

y€C([0,T]:L2(Q)) nWH((0,T]:L*(Q))

that satisfies
1'%y € L2(0,T;: H} (2) NH*(Q)), t‘/zg € L*(0,T;L*(Q)). (5.6)

If, in addition, f € WH([0,T];L?(Q)), then y(t) € HY () N H?(Q) for every
t € (0,T] and
t % € L=(0,T;L*(Q)). (5.7)

Ifyo € HY(Q), glyo) € LY(Q), and f € L*(0,T;L*(Q)), then

%GLZ(O,T;E(Q)), yELT(0.T; Hy(2))NL*(0.T;HA(R)).  (58)

Finally, if yo € D(A) and f € WH1([0,T);L2(Q)), then

% e L7(0,T;L*(RQ)),  yeL™(0,T;H*(Q)NH} (X)) (5.9)

and
%y(t) +(=AyO)+BO(@) — 1) =0,  Vie[0,T]. (5.10)

Proof. This is a direct consequence of Theorems 4.11 and 4.12, because, as seen in
Proposition 2.8, we have

D(A) = {ucL*(Q); u(x) e D(B), ae.xecQ}.
)

S
In particular, it follows that for yo € H} (), g(vo) € L'(2),and f € L*(Q x (0,T)),
the solution y to problem (5.1) belongs to the space

w1 - {rerorit@). P e}, o-axon),

Problem (5.1) can be studied in the L? setting, 1 < p < oo as well, if one defines
the operator A : LP(Q) — LP(Q) as
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Ay ={z€LP(Q); z=—Ay+w, w(x) € B(y)), ae.x€ 2}, (5.11)

D(A) = {y e W, P(Q)NW>P(Q); w € LP(£2) such that (5.12)
w(x) € B(y(x)), ae.xe Q} ifp>1,

DA) = {ye W, (Q); Aye L'(Q), 3we L'(Q) such that  (5.13)
w(x) € B(y(x)), ae.xe R} ifp=1.

As seen earlier (Theorem 3.2), the operator A is m-accretive in LP () x LP(Q)
and so, also in this case, the general existence theory is applicable. [

Proposition 5.2. Let yy € D(A) and f € WHI([0,T);LP(Q)), 1 < p < oo. Then,
problem (5.1) has a unique strong solution

y € C([0, T LP(Q)),

that satisfies

%y € L7(0,T;LP(2)), y € L™(0,T; Wy P (Q) N\WP(Q)) (5.14)

Cy0+ (a0 +BOW) - O =0, weDT). 619

If yo € D( )Y and f € L'(0,T;LP(Q)), then (5.1) has a unique mild solution
y€C([0,T|;LF(2)).

Proof. Proposition 5.2 follows by Theorem 4.6 (recall that X = LP(€) is uniformly
convex for 1 < p < eo). [J

Next, by Theorem 4.1 we have the following.

Proposition 5.3. Assume p = 1. Then, for each yy € D(A) ) and f € L'(0,T;L'(Q)),
problem (5.1) has a unique mild solution'y € C([0,T];L'(Q)); that is,

(1) = Lim ye (1),
e—0
where y¢ is the solution to the finite difference scheme
. (i+1
yirl =yl +eAyitt — y’8+1)+/ foydt in Q,i=0,1,..m
ie

m=[g]+1,
vl € Hy(Q)

ve(r) = for t € (ie, (i+1)g).
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Because the space X = L!(Q) is not reflexive, the mild solution to the Cauchy
problem (5.2) in L' () is only continuous as a function of ¢, even if yo and f are
regular. However, also in this case we have a regularity property of mild solutions;
that is, a smoothing effect on initial data, which resembles the case p = 2.

Proposition 5.4. Let B : R — R be a maximal monotone graph, 0 € D(B), and

B =0g. Let f € L*(0,T;L>(R)) and yo € L'(Q) be such that yo(x) € D(B), a.e.
x € Q. Then, the mild solution y € C([0,T]; L' (Q)) to problem (5.1) satisfies

it
Ol <€ (£ ol + [ @) 616

T
/ / ((VH/2)2 4 ((NH2)/2 gy 2 )dxdt+TN+4/2/ Vy(x, T)dx
0

syive2) [T (N+2)/2 T,
c (IIyoLl(m +/0 /Q|fdxdt) +T<N+4>/2/0 /Qf dxdt | .

Proof. Without loss of generality, we may assume that 0 € 3(0). Also, let us assume
first that yo € H{ (£2) N"H?(Q2). Then, as seen in Proposition 5.1, problem (5.1) has a
unique strong solution such that t'/%y, € L2(Q), /%y € [*(0,T; H} (Q) N H?(2)):

(5.17)

dy

o (x,2) = Ay(x, 1) + B(y(x,1)) 3 f(x,1), ae. (x,1)€Q,
¥(x,0) = yo(x), xeQ, (5.18)
y=0, on X.

Consider the linear problem

a .

= Az=fll=a) in O

2(x,0) = [yo(x)], xeQ, (5.19)
ZZO? on X.

Subtracting these two equations and multiplying the resulting equation by (y —z)*,
and integrating on 2 we get

2 dt ||( _Z ||L2 +/ |V 2d.x< O a.e.tr c (O,T)7

(y_Z)+(O)§O inQ7
because z > 0 and 3 is monotonically increasing. Hence, y(x,7) < z(x,t), a.e. in Q

and so |y(x,1)| < z(x,t), a.e. (x,) € Q. On the other hand, the solution z to problem
(5.19) can be represented as

2(x,1) :S(t)(|y0|)(x)+/OIS(t_s)(Hf(s)HL"“(.Q))ds, ae. (x,1) €0,
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where S(t) is the semigroup generated on L!(£) by —A with Dirichlet homoge-
neous conditions on d.Q. We know, by the regularity theory of S(¢) (see also Theo-
rem 5.4 below), that

IS@)uol|z=(2) < €~ uoll 1 g Vo € L'(Q), 1> 0.

Hence,
t
(1) < C N lyoll o) + /0 I£($)li=@)ds,  (t,x) €Q.  (5.20)

Now, for an arbitrary yo € L' () such that yo € D(B), a.e. in Q, we choose a se-
quence {yi} C H} (2)NH*(RQ), 3 € D(B), a.e. in Q, such that y} — yo in L' (Q)
as n — oo. (We may take, for instance, y& = S(n=')(1+n~'8)"1yp.) If y, is the
corresponding solution to problem (5.1), then we know that y, — y strongly in
C([0,T);L' (Q)), where y is the solution with the initial value yo. By (5.20), it fol-
lows that y satisfies estimate (5.16).

Because y(t) € L*(R2) C L*(Q) for all t > 0, it follows by Proposition 5.1 that
yEW2([8,T);L2(Q))NL*(8,T; H} (Q)NH?(Q)) forall 0 < § < T and it satisfies
equation (5.18), a.e. in Q = Q x (0,T). (Arguing as before, we may assume that
yo € H} (2)NH?*(Q) and so y,,y € L*(0,T;L*(R2)).) To get the desired estimate
(5.17), we multiply equation (5.18) by y,#**2 and integrate on Q to get

T
//"+2 2dxdi +~ //k+2|vy|2dxdt+/ / k+2 V)dxd

= / / **2y, fdxdt,
JO JQ

where y;, = dy/dt and dg = 3. This yields

k+2

/ F220xdr + / Vy(x T)|2dx+T’<+2/ g(y(x, T))dx
o

k
< %/tk“wy|2dxdt+(k+2)/tk“g(y)dxdt

1
+5 / 232 dxdr + - / "2 f2dxd.
0

Hence,
/tk”ylzdxdt—&—TkH/ |Vy(x,T)|>dx
0 Q
< (k+2)/tk+1|vy\2dxdt+2(k+2)/zk+1/3(y)dx+T’<+2/f2dxdz.
o 0 9]

(If B is multivalued, then B (y) is of course the section of 3(y) arising in (5.18).)
Finally, writing B(y)y as (f + Ay —y,)y and using Green’s formula, we get
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/tkﬂy,zdxdt—i—TkH/ |Vy(x7T)|2dx+/tk+l|Vy|2dxdt
Q Q Q
< (k+2)(k+1) / yikdxdt
JQ

(5.21)
+Tk+2/fzdxdz+2(k+2)/t"“|f| |y|dxdr
0 0

<C ( / *y2dxdr + T2 / fzdxdt) .
0 0

Next, we have, by the Holder inequality
N 2/N+2)) 4/ (N+2
| rax< b5 iy

for p = 2N(N —2)~!. Then, by the Sobolev embedding theorem,

N/(N+2) 4/(N+2)
[ )P < ( / |Vy<x7r>|2dx) ( [ e dx) 652
Q Q

On the other hand, multiplying equation (5.18) by sign y and integrating on
Q x(0,1), we get

!
0@ < ol + | [ 1£)ldvds,  1=0,
because, as seen earlier (Section 3.2),
/ Ay signydx < 0.
Jo
Then, by estimates (5.21) and (5.22), we get

/ 2 2dxds + T / Vy(x,T) Pdx+ / N Vy(x, 1) Pdcdr
9]

<<||yo|| +/ / | f(x,1) |dxdt>
< [ HIORS Pt | fzdxdt) |
0 0
On the other hand, we have, for k = N /2,
T T N/(N+2)
/ V() PNV dr < ( / ! Vy(t)lzdf) T (42,
Jo Jo

Substituting in the latter inequality, we get after some calculation involving the
Holder inequality
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/ tNFD232 4 dt +/ (N2 y(x, 1) Pdxdt
Qo Q

+ T(N+4>/2/ |Vy(x, T)|?dx
Q
4/(V12) (N+2)/2 (5.23)
< (nyony(g) +[) f(x,t)|dxdt>
+ CTW/2 / f(x,1)dxdt,
0

as claimed. OJ

In particular, it follows by Proposition 5.4 that the semigroup S(z) generated by
A (defined by (5.11) and (5.13) on L! (£2) has a smoothing effect on initial data; that
is, for all # > 0 it maps L' () into D(A) and is differentiable on (0, ).

In the special case where
B 0 if r>0,
r) =
R™ if r=0,

problem (5.1) reduces to the parabolic variational inequality (the obstacle problem)

Doay=r i (e >0}
202 ay>p o 029
y(x,0) = yo(x) in Q, y=0 on dQx(0,T)=2X.

This is a problem with free (moving) boundary that is discussed in detail in the next
section.
We also point out that Proposition 5.1 remains true for equations of the form

d .

aif_Ay—’—ﬁ(x?y)af m Qa
¥(x,0) = yo(x) in Q,
y=0 on X,

where 8 : Q x R — 2R is of the form B(x,y) = dyg(x,y) and g: @ xR — Ris a
normal convex integrand on Q2 x R sufficiently regular in X and with appropriate
polynomial growth with respect to y. The details are left to the reader.

Now, we consider the equation

%—Ay:f in Qx(0,T) =0,
P) (5.25)
Wy-i—ﬁ(y)aO on X,

y(x,0) =yo(x) in Q,
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where B C R x R is a maximal monotone graph, 0 € D(B), yo € L*(Q), and
fe L2(Q). As seen earlier (Proposition 2.9), we may write (5.25) as

dy .
dt()+A() f@) in (0,7),

¥(0) = yo,

where Ay = —Ay, Vy € D(A) = {y € H*(2); 0 € dy/dv+B(y), a.e. on dQ}.
More precisely, A = d ¢, where ¢ : L?(Q) — R is defined by

1
:f/ IVy\zdx+/ jdo,  Wyel*Q),
2Jo 20

and dj=f3.
Then, applying Theorems 4.11 and 4.12, we get the following.

Proposition 5.5. Let yo € D(A) and f € L*(Q). Then, problem (5.25) has a unique
strong solution y € C([0,T];L*()) such that

1'/2 % € L2(0,T;L*(R)),
1'%y € 12(0,T;H*(Q)).

Ifyo € H'(Q) and j(yo) € L'(Q), then
4y

dt
y € L2(0,T;H*(Q))NL>(0,T; H' (Q)).

€ L2(0,T;L*(Q)),

Finally, if yo € D(A) and f,d /0t € L*(R), then

? € L=(0,T;L*(Q)),
y € L*(0,T;H*(2))

and

—=y(0) = Ay(t) = f(t),  Vi€[0,T].

It should be mentioned that one uses here the estimate (see (2.65))

||u||Hz <C(Hu—Au||Lz +l) Vu € D(A).

An important special case is
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Then, problem (5.25) reads as

dy -~ .
E 7Ay*f n Qa
dy dy (5.26)
)’E*Ov}’ZO,EZO OHZ,
y(x,0) = yo(x) in Q.

A problem of this type arises in the control of a heat field. More generally, the
thermostat control process is modeled by equation (5.26), where
al(r—Gl) if —°°<l‘<91,
B(r)=<0 if 6 <r<6,,
ar(r—0y) if 6, <r<oo,
a; >0, 6; € R, i =1,2. In the limit case, we obtain (5.26).

The black body radiation heat emission on d€2 is described by equation (5.26),
where f3 is given by (the Stefan—Boltzman law)

B(r) = { (x(r4—y?) for r>0,

—Ocy”l' for r <0,
and, in the case of natural convection heat transfer,

ar’/*  for r> 0,
B(r)=

0 for r <O.

Note, also, that the Michaelis—Menten dynamic model of enzyme diffusion reaction
is described by equation (5.1) (or (5.25)), where

r

— A

Y or r>0,
B(r) = (—o0,0] for r=0,

0 for r <0,

where A,k are positive constants.
We note that more general boundary value problems of the form

d .
SAvEr)3f in 0

y(x,0) = yo(x) in Q,

dy
E—i—ﬁ(y)ao on Z,
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where f3 and y are maximal monotone graphs in R x R such that 0 € D(f3), 0 € D(y)
can be written in the form (5.2) where A = d¢ and ¢ : L?>(Q) — R is defined by

1
*/ IVy\zdx+/ g(y)dx+/ j)do if ye H'(Q),
2J0 Q 90

o0 otherwise,

o(y) =

anddg=17v, dj=p.

We may conclude, therefore, that for f € L?(2) and yo € H' () such that
g(vo) € L'(R), j(yo) € L'(9Q) the preceding problem has a unique solution
y € W2([0,T]:L(Q)) NL*(0,T: H*(Q)).

On the other hand, semilinear parabolic problems of the form (5.1) or (5.25)
arise very often as feedback systems associated with the linear heat equation. For
instance, the feedback relay control

u=—p signy, (5.27)
where ,
ﬂ lf r# 0,
signr = ’
[-1,1] if r=0,

applied to the controlled heat equation

%—Ay:u in Q xR*,
y=0 on 9Q xR*, (5.28)

y(x,0) =yo(x) in Q

transforms it into a nonlinear equation of the form (5.1); that is,

%—Ay+p signy>0 in Q xR™",
y=0 on dQ xR, (5:29)
y(x,0) = yo(x) in Q.

This is the closed-loop system associated with the feedback law (5.27) and, ac-
cording to Proposition 5.4, for every yo € L'(£), it has a unique strong solution
y € C(RT;L*(Q)) satisfying

y(t) € L*(2), vt >0,
(WY e 12 (RTL2(Q)),  (Vye 2 (RTHY(Q)).

loc

(Of course, if yg € L?>(£), then y has sharper properties provided by Proposition
5.1)
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Let us observe that the feedback control (5.27) belongs to the constraint set
{u € L7(2 x RT); |lul|=(axr+) < p} and steers the initial state yo into the origin
in a finite time 7. Here is the argument. We assume first that yo € L*(£) and consi-
der the function w(x,?) = [|yo||=(@) — pt. On the domain € x (0,p~! vollz=(2)) =
Qo, we have

%—Aw—l—psignwao in Qo,
w(0) = [lyollz=(a) in Q, (5.30)
w>0 on 92 x (0,p!|yollz=(@))-

Then, subtracting equations (5.29) and (5.30) and multiplying by (y —w)™ (or, sim-
ply, applying the maximum principle), we get

(y—w)* <0 in Qy.
Hence, y < w in Qy. Similarly, it follows that y > —w in Qg and, therefore,
|y(x7t)| < ||y0||L°°(_Q)_pt7 V(X,t) € Qo.

Hence, y(t) =0 forallt > T = p~! [¥0llz=(q)- Now, if yo € L'(Q), then inserting
in system (5.28) the feedback control

0 for 0 <t <e,
u(r) = :
—psigny(r) for > ¢,

we get a trajectory y(¢) that steers yp into the origin in the time

T(vo) <e+p ' [W(€)ll=(2) < €+C(P*) M lyoll (),

where C is independent of € and y( (see estimate (5.16)). If we choose € > 0 that
minimizes the right-hand side of the latter inequality, then we get

CN 2/(N+2) N\ —V/(V+2) £ 2/(N+2)
ron < (5 bolar)  +(5) Swolow) -

We have, therefore, proved the following null controllability result for system (5.28).

Proposition 5.6. For any yo € L'(Q) and p > 0 there is u € L*(Q x RY),
|l =@ xr+) < P, that steers yq into the origin in a finite time T (o).

Remark 5.1. Consider the nonlinear parabolic equation

0
9 —Ay+|yP"'y=0, in Q@ xRT,

at
(x,0) = yo(x), xeQ, (5.31)
y=0, on 0Q xR",
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where 0 < p < (N+1)/N and yo € L' (). By Proposition 5.4, we know that the
solution y satisfies the estimates

y(O)|l=(@) < Ct™ /2) ol (o
Hy(f)HLl(g) < Cliyollpie)

forall# > 0. o
Now, if yo is a bounded Radon measure on ; that is, yo € M(2) = (Co(R))*
(Co(Q) is the space of continuous functions on Q that vanish on d€), there is a

sequence {y}} C Co(£2) such that ||y0HL1 ) < Cand yj — yo weak-star in M(Q).
Then, if y/ is the corresponding solution to equatlon (5.31) it follows from the pre-

vious estimates that (see Brezis and Friedman [17])
y =y in L100),  1<q<——,
/[P tyl — [y[P~ty in LY(Q).

This implies that y is a generalized (mild) solution to equation (5.31).
If p > (N +2)/N, there is no solution to (5.31).

Remark 5.2. Consider the semilinear parabolic equation (5.1), where f3 is a conti-

nuous monotonically increasing function, f € LP(Q), p> 1, and yo € W) 2=/ (Q),
gly) € Ll( ), g(r) = 5 |B(s)|P~2B(s)ds. Then, the solution y to problem (5.1) be-
longs to W' (Q) and

p p p
0210, < € (1) 13005 g + [, 8000 ).

Here, sz'l (Q) is the space

r+s

{yGL”(Q); 573 ‘yeLP(Q),2r+s<2}.

For p =2, W,"' (Q) = H*'(Q).

Indeed, if we multiply equation (5.1) by |B(y)|P"2B(y) we get the estimate
(as seen earlier in Proposition 5.1, for f and yp smooth enough this problem has
a unique solution y € WH([0,T];LP(Q)), y € L*(0, T; WP (R)))

/Qg(y(x,t))dx—k/ot/!)|ﬁ(y(x,s))|pdxds
< [ [ B0 ws)idxds+ | glo)dx

< ([ [, 1Botsspiraras) " ([ [ irwsrasas) ”
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where 1/p+1/g = 1. In particular, this implies that

I1BO)Izr o) < CUIfllerig) + I8G0) L1 (@)

and by the L? estimates for linear parabolic equations (see, e.g., Ladyzenskaya,
Solonnikov, and Ural’ceva [31] and Friedman [27]) we find the estimate (5.34),

which clearly extends to all f € LP(Q) and y, € W(f’zf(z/p)(ﬂ), g(vo) € LY(RQ).

Nonlinear Parabolic Equations of Divergence Type

Several physical diffusion processes are described by the continuity equation

9%

ot +diqu:f,

where the flux q of the diffusive material is a nonlinear function f of local density
gradient Vy. Such an equation models nonlinear interaction phenomena in material
science and in particular in mathematical models of crystal growth as well as in
image processing (see Section 2.4). This class of problems can be written as

d
a*f (x,1) —divy B(V(y(x,1))) 3 f(x,1), x€Q,t€(0,T),
y=0 on 92 x (0,T), (5-32)
y(x,0) = yo(x), x€Q,
where 8 : R¥ — R is a maximal monotone graph satisfying conditions (2.138) and
(2.139) (or, in particular, conditions (2.134) and (2.135) of Theorem 2.15).

In the space X = Lz(Q) consider the operator A defined by (2.155) and thus
represent (5.32) as a Cauchy problem in X; that is,

% (1) +Ay(1) > £(1), 1€(0,T), (5.33)
¥(0) = yo.

In Section 2.4, we studied in detail the stationary version of (5.37) (i.e., Ay = f) and
we have proven (Theorem 2.18) that A is maximal monotone (m-accretive) and so,
by Theorem 4.6, we obtain the following existence result.

Proposition 5.7. Let f € WHI([0,T];L2(R)), yo € Wol"p(.Q) be such that divngy €
L%(Q) for some 1y € (L1(2))N, no € B(Vyo), a.e. in Q. Then, there is a unique
strong solution y to (5.32) (equivalently to (5.33)) such that

y € L2(0,T: W, () nW'=([0, T L*(R))
d+

Ey(t)fdivxn(t):f(t)v vt € 10,7},
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where 1 € L*(0,T;L*(RQ)), n(t,x) € B(Vy(x,1)), ae (x,t) € Q x (0,T) = Q.
Moreover, if B = dj, then the strong solution y exists for all yy € L*(Q) and
feL*Q).

The last part of Proposition 5.7 follows by Theorem 4.11, because, as seen earlier
in Theorem 2.18, in this latter case A = d .

Now, if we refer to Theorem 2.19 and Remark 2.4 we may infer that Proposi-
tion 5.7 remains true under conditions 8 = dj and (2.161) and (2.162). We have,
therefore, the following.

Proposition 5.8. Let B satisfy conditions (2.161) and (2.162). Then, for each
yo € L*(Q) and f € L*(0,T;L*(Q)) there is a unique strong solution to (5.32)
or to the equation with Neumann boundary conditions B(Vy(x)) - v(x) = 0 in the
following weak sense,

G Loteov@ars [ neen - Vewds= [ eopas, wec @),
n(x,t) € B(Vy(x,1)), ae (x,t) € Qx(0,T),
y(X,O) :yO(X).

Now, if we refer to the singular diffusion boundary value problem

% —div, (sign (Vy)) > f  in 2 x(0,T),
y=0 on dQ x (0,T),

y(x,0) = yo(x),
it has for each yg € BV?(Q) a unique strong solution
y € WH([0,T]:L2(Q2)) nC([0,T]: L*(R2))

with ||Dy(¢)|| € W=([0,T]) (similarly for the case of Neumann boundary condi-
tions).
Indeed, as seen earlier, it can be written as a first-order equation of subgradient
type in L*(Q),
dy

o () +do(y(t) > f(r), te€(0,T),

¥(0) = yo,
where @ is given by (2.182). Then, the existence follows by Theorem 4.11.

By (2.149) and the Trotter—Kato theorem (see Theorem 4.14), we know that the
solution y is the limit in C([0, T]; L*(£2)) of solution y to the problem

% — eAye —divyBe(Vye) = f in Qx(0,T)

ye=0 on dQ; e (x,0) = yo(x),
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where B is the Yosida approximation of f = sign.

As noticed earlier, this equation is relevant in image restoration techniques and
crystal-faceted growth theory. In particular, for f(¢) = f, € L*(Q) it follows by
Theorem 4.13 that

tlLr?oy(t) =y, strongly in L*(Q),
where y, is an equilibrium solution; that is, d@(y.) 3 fo.

In image processing, the solution y = y(-,#) might be seen as a family of restored
images with the scale parameter 7. The parabolic equation (5.32) itself acts as a filter
that processes the original corrupted version f = f(x).

Semilinear Parabolic Equation in RV

We consider here equation (5.1) in 2 = RV that is,

%—AerB(y)Bf in (0,7) xR,
¥(0,x) =yo(x) xRV, (5.34)
y(t,-) € L'(RY) Vi € (0,T).

With respect to the case of bounded domain Q previously studied, this problem
presents some peculiarities and the more convenient functional space to study it is
L'(RV).

We write (5.34) as a differential equation in X = L' (R") of the form

%(r)+Ay(t) > f(0),  1e(0,7),

¥(0) = yo,
where A : D(A) C L'(RY) — RY is defined by

Ay = {z€ L'(RY); z=—-Ay+w, we B(y), ae. in RV},
D(A) = {y e L'(RY); Ay e L'(RY), 3w € L'(RV),
such that w(x) € B(y(x)), a.e. x € RV}.

By Theorem 3.3 we know that, if N = 1,2,3, then A is m-accretive in L' (R") x
L'(RM).

Then, by Theorem 4.1, which neatly applies to this situation, we get the following
existence result.

Proposition 5.9. Let yo € L'(RY) and f € L'(0,T;R") be such that Ay, € L' (RY)
and 3w € L' (RM), w(x) € B(yo(x)), a.e. x € RN. Then, problem (5.34) has a unique
mild solution 'y € C([0,T]; L' (RN)). In other words,
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y(t) = lir%yg (t) strongly in L'(R") for eacht € [0,T], (5.35)
E—

where y¢ is the solution to the finite difference scheme

ye(t) =y, fort € (ie,(i+1)g), i=0,1,..,M,

) ) ) ) ~(i+1)e
yﬁl—yz—eAy?‘+sﬁb@“>94/ ft)dt inR", (5.36)
Jie

yL € LY(RV), i=0,1,..M=[L].

5.2 Parabolic Variational Inequalities

An important class of multivalued nonlinear parabolic-like boundary value problem
is the so-called parabolic variational inequalities which we briefly present below in
an abstract setting.

Here and throughout in the sequel, V and H are real Hilbert spaces such that V is
dense in H and V C H C V’ algebraically and topologically. We denote by |- | and
|| - || the norms of H and V, respectively, and by (-, -) the scalar product in H and the
pairing between V and its dual V’. The norm of V' is denoted || - || .. The space H is
identified with its own dual.

We are given a linear continuous and symmetric operator A from V to V' satis-
fying the coercivity condition

(Av,y)+aly* > olyl|®,  WevV, (5.37)

for some @ > 0 and & € R. We are also given a lower semicontinuous convex func-
tion @ : V — R = (—oo, 40|, @ F# 0.
For yo € V and f € L*(0,T;V'), consider the following problem.

Findy € L*(0,T;V)NC([0,T]; H)NW'2([0,T); V') such that
O (1) +Ay(t),y(t) —2) + e(y(t)) — 9(2) < (f(2),¥(t) —2),
ae.t€(0,T),VzeV, (5.38)
¥(0) = yo.

Here, y' = dy/dt is the strong derivative of the function y : [0,7] — V’. In terms
of the subgradient mapping d¢ : V — V', problem (5.38) can be written as

{ Y () +Ay(t)+20((t) 5 f(t), ae.1€(0,T), (5.39)

¥(0) = yo.

This is an abstract variational inequality of parabolic type. In applications to partial
differential equations, V is a Sobolev subspace of H = L*>() (£ is an open subset
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of RV), A is an elliptic operator on £, and the unknown function y : 2 x [0,7] — R
is viewed as a function of ¢ from [0, 7] to L*(2).

As seen earlier in Section 4.1, in the special case where ¢ = Ik is the indicator
function of a closed convex subset K of V; that is,

o(y)=0 if yeKk, o(y) =+ if y¢K, (5.40)

the variational inequality (5.38) reduces to the reflection problem

y(t) € vVt €[0,T],
(y’(t)+Ay( ),y#)—2) < (f@),y(t)—z), ae.te(0,T),Vz€K, (541)
¥(0) = yo.

Regarding the existence for problem (5.38), we have the following.

Theorem 5.1. Let f € W'2([0,T];V') and yo € V be such that

{Avo+9o(y0) — f(0)} NH # 0. (5.42)

Then, problem (5.38) has a unique solutiony € W1([0,T];V)NW 1= ([0,T]; H) and
the map (yo, f) — y is Lipschitz from H x L*>(0,T;V") to C([0,T); H) NL*(0,T;V).
If f € WI2([0,T]; V') and @(yo) < oo, then problem (5.38) has a unique solution
y e WH2([0,T);H)NC,([0,T]; V). If f € L*(0,T;H) and ¢(yo) < o, then problem
(5.38) has a unique solution'y € W2([0,T]; H) NC,,([0,T];V), that satisfies

Y(6) = (f(t) =Ay(1) =9 (y(1)))’, a.e.r€(0,T).

Here C,,([0,T]; V) is the space of weakly continuous functions from (0, T) to V; that
is, from (0,7) to V endowed with the weak topology.

Proof. Consider the operator L : D(A) CH — H,

Ly ={Ay+de(y)}NH,  VyeD(L),
D(L) = {y € V; {Ay+do(y)} NH # 0}.

Note that o/ 4 L is maximal monotone in H x H (I is the identity operator in H).
Indeed, by hypothesis (5.37), the operator &t/ + A is continuous and positive definite
from V to V'. Because d¢@ : V — V' is maximal monotone we infer by Theorem 2.6
(or by Corollary 2.6) that otf + L is maximal monotone from V to V' and, conse-
quently, in H X H.
Then, by Theorem 4.6, for every yo € D(L) and g € W!1([0,T]; H) the Cauchy
problem
dy

dt()+Ly() g(t), ae.in(0,T),

¥(0) = Yo,
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has a unique strong solution y € W1=([0,T];H). Let us observe that d g = al + L,
where ¢y : H — Ris given by

1
Pa(y) = 3 (Ay+ay,y)+o(y), VyeH. (5.43)

Indeed, @ is convex and lower semicontinuous in H because

(] ()’) _
Iyl—e [l

and @, is lower semicontinuous on V.

On the other hand, it is readily seen that al + L C d @y, and because ol + L
is maximal monotone, we infer that @/ + L = d @y, as claimed. In particular, this
implies that D(L) = D(¢y) = D(@) (in the topology of H).

Now, let yo € V and f € W!2(]0,T]; V'), satisfying condition (5.42).

Let {yt} C D(L) and {f,} C W'2([0,T];H) be such that

Y5 — Yo strongly in H, weakly in V,
i strongly in L2(0,T;V'),

%fn — % strongly in L*(0,T;V").

Let y, € W'=(]0,T]; H) be the corresponding solution to the Cauchy problem

Dn () +Lyn(t) 3 fu(t), ae.in (0,T),
dt (5.44)
yn(0) = yg.

If we multiply (5.44) by y, — yo and use condition (5.37), we get

1 d
5 27 (0 =0l + 0llya() = yol
t (5.45)

< alya(t) = yol* + (fu(t) =&, ya(t) =y0), ae.r€(0,7),

where & € Ayg+d@(yo) C V'. After some calculation involving Gronwall’s lemma,
this yields

t
@) =3P+ [ In() -nlPds <€, meNrel0T). (546

Now, we use the monotonicity of d¢ along with condition (5.37) to get by (5.44)
that
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; 5[ Y (t) =y () > + @[y (£) — ym(2)|?

< alyn(t) =ym(O P+ 1£2(0) = Ol [yn() =ym(@)ll, 2.1 € (0,7).

Integrating on (0,7), and using Gronwall’s lemma, we obtain the inequality
3n(0) 3P+ [ onte) w0 Pt

_C(%—%%+Anﬁ@—mme)

Thus, there is y € C([0,T]; H) N L*(0,T;V) such that
ya—y inC([0,T);H)NL*(0,T;V). (5.47)

Now, again using equation (5.44), we get

3 e+ =3O+ 0l ) (1) P
< e+ ) =)+ e+ ) = Ol Ione-+ 1) =30

forall r,h € (0,T) such thatz +h € (0,T). This yields
T—h )
e+ =3P+ [ ale) =30 e
2 = 2
<c(bum—sg+ [ Inteen - silka)
and, letting n tend to oo,
2 r=h 2
DB =P+ [ I+ =y

<c (b= [ 1504 - folfar).
Vt €[0,T —hJ.

(5.48)

Next, by (5.45) we see that, if & € Ayg+d@(yo) is such that f(0) — & € H, then we
have

1 d
5 27 (0 =30l + 0llya(t) = yol

< alya(t) = yol> + 11 (2) = fa(O) [+ [yn(£) = Y5 | +1£a(0) — &l |yn(e) — ¥5-

Integrating and letting n — oo, we get by the Gronwall inequality
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1
3=l <C ([ 176) - sO)as+ 70 -8k ). e for
This yields, eventually with a new positive constant C,
ly(t) =yol <Ct,  Vtel0,T].

Along with (5.48), the latter inequality implies that y is H-valued, absolutely conti-
nuous on [0, T], and

t T
YOP+ [ Y0P <c (bl [ Ir0Ra+1), ae o)
where y = dy/dt, f' =df/dt. Hence,y € W'=([0,T];H)NW'2([0,T];V).

Let us show now that y satisfies equation (5.38) (equivalently, (5.39)). By (5.44),
we have

1d

3 4 ) =P < (10— @y =m0 =), ae.r€(O.7),

where z € D(L) and 1 € Lz. This yields

3 onli-+8) 2P = ba() = < [ (als) + an(s) = m.m(s) s

and, letting n — oo,

St 2P = b)) < [ () arls) - m.y(s) - s

Finally, this yields

OG+8) =300~ < [ (6)+ax(s) ~.5(65) ~2)ds.
Because y is, a.e., H-differentiable on (0,7), we get
O'(t) —ay(t)+n = f(1),y(t) —2) <0, ae.r€(0,7T),
for all [z,1] € L. Now, because L is maximal monotone in H x H, we conclude that
ft) €Y () +Ly(t), aete(0,7),

as desired.
Now, if (yé), fi), i=1,2, satisfy condition (5.42) and the y; are the corresponding
solutions to equation (5.39), by assumption (5.37) it follows that
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2 r 2
1(1) =y2(0)] +/0 [y1(6) =y2(0) || dt
T
<c(bh=odP+ [ 10 - p0lEar), e T

Now, assume that f € W!2(]0,T];V’) and yo € D(¢). Then, as seen earlier, we may
rewrite equation (5.39) as

{ Y () +099a(y(t)) —ay(t) 3 f(1), ae.r€(0,T),

5.49
¥(0) = yo, 64

where @y, : H — R is defined by (5.43). For f = f,, and yg = Y0 Y = Yn, We have the
estimate

ad

DROP+ 5 @uln() = 5 & b0 < (04(0), ae.r€(0.7).

This yields

T T o
| B0 P uln(e)) < (Fal0)0D+ [ 1A O Ia(0llde— S AP

Finally,

T
/O @) Pde + a1 < C fullwr2 o,y + inl?) < C.

Then, arguing as before, we see that the function y given by (5.47) belongs to
W12(0,T];H)NL>(0,T;V) and is a solution to equation (5.38).

Because y € C([0,T]; H) NL*(0,T;V), it is readily seen that y is weakly conti-
nuous from [0,7T] to V.

If f € L~(0,T;H) and yp € D(¢q, ), we may apply Theorem 5.1 to equation (5.49)
to arrive at the same result. [J

Theorem 5.2. Let yo € K and f € W'2([0,T];V') be given such that
(f(0) —Ayo —&o,yo—v) >0,  WEK, (5.50)

for some &y € H.

Then, (5.41) has a unique solution y € W'=([0, T]; H) NnW12([0,T];V).

If yo € K and f € W'2([0,T]; V'), then system (5.41) has a unique solution
y € W'2([0,T];H)NCW([0,T);V). If f € L*(0,T;H) and yo € K, then (5.41) has
a unique solution y € W'2([0, T]; H) N C,,([0,T]; V). Assume in addition that

(Ayy) = olyl?,  VyeV, (5.51)

for some @ > 0, and that there is h € H such that
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(I+eAy)'(y+eh)eK, Ve>0,Vyek. (5.52)
Then, Ay € L*(0,T;H).

Proof. The first part of the theorem is an immediate consequence of Theorem 5.1.
Now, assume that f € L>(0,T;H), yo € K, and conditions (5.51) and (5.52) hold.
Lety € Wh2([0,T]; H) N C,,([0,T];V) be the solution to (5.41). If in (5.41) we take
7= (I +€Ag)~ " (y+€h) (we recall that Ay = Ayn H), we get

(Y (1) +A(1),Ae(t) — (I +€Ap) ' h)
< (f(1),Aey(t) — (I+€Ay)~'h), ae.t€(0,T),

where Ag =A(I+€Ay) ' =& '(I— (I+€Ay)~"). Because, by monotonicity of A,

(Av,Aey) > [Aey|?, Wy € D(Ay)={y; Ay € H}

" 3 A y(0) = (1), 40), ae.r€(0.7),
we et

Aex®.30)+ [ Aer(s) s

< (Aeyo30) +2 [ (Aer(s) — (1 +edn) 1 (5),h)ds

+/Ot £()Pds+200() — yo, (I + €Ar)'h), ae.t€ (0,T).
Hence,

T
| exoPar+ ey <c. veo0,ref.],
0
and, by Proposition 2.3, we conclude that Ay € L2(0, T;H), as claimed. O

Now, we prove a variant of Theorem 5.1 in the case where ¢ : V — R is
lower semicontinuous on H. (It is easily seen that this happens, for instance, if
@ (u)/[|ull = +ooas fJuf| — oo

Proposition 5.10. Let A : V — V' be a linear, continuous, symmetric operator satis-
fying condition (5.37) and let ¢ : H — R be a lower semicontinuous convex function.
Furthermore, assume that there is C independent of € such that either

(Ay,Voe(y)) > —C(1+|Voe(y))(1+y]),  Vy€D(An), (5.53)

or

o((I+eAn) '(y+eh) < @(y)+C,  Ve>0,VyeH, (5.54)
for some h € H, where A, = al +Ag.
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Then, for every yo € D(Q)NV and every f € L*(0,T;H), problem (5.41) has
a unique solution y € W'2((0,T);H)NC([0,T);H) such that t'/%y € L*(0,T;H),
1124y € L*(0,T;H). If yo € D(9) NV, then y € W"2([0,T];H) N C([0,T];V). Fi-
nally, if yo € D(Ay) ND(d¢) and f € WHL([0,T];H), theny € W= ([0, T]; H).

Here, @ is the regularization of ¢.
Proof. As seen previously, the operator
Agy=o0ay+A4y,  Vy€D(Aq)=D(An),

is maximal monotone in H x H. Then, by Theorem 2.6 (if condition (5.53) holds)
and, respectively, Theorem 2.1 (under assumption (5.54)), Aq + d¢@ is maximal
monotone in H X H and

Ay <C(|(Aa+09)° ) +y[+1),  VyeDA)ND(I9).

Moreover, Ay + d@ = d 0%, where (see (5.43))

1 o
9% () =7 (Any) +90) +5 y*,  Vyev,

and writing equation (5.39) as

Yy +00%(y)—ay > f, ae.in(0,T),
¥(0) = yo,

it follows by Theorem 4.1 that there is a strong solution y to equation (5.43) satis-
fying the conditions of the theorem. Note, for instance, that if yo € D(¢) NV, then
y € WI2([0,T];H) and ¢*(y) € WH1([0,T]). Because y is continuous from [0, 7]
to H and bounded in V, this implies that y is weakly continuous from [0,7] to V.
Now, because ¢ — @%(y(t)) is continuous and ¢ : H — R is lower semicontinuous,
we have

Jim (A(1). (1)) < (Av(0). (), Ve € 0.7,

and this implies that y € C([0,T]; V), as claimed. O

Corollary 5.1. Let A : V — V' be a linear, continuous, and symmetric operator sa-
tisfying condition (5.37) and let K be a closed convex subset of H with

(I+€eAq) '(y+eh)eK, VYe>0,VyeKk, (5.55)

for some h € H. Then, for everyyy € K and f € LZ(O, T;H), the variational inequa-
lity (5.41) has a unique solution

y€W'2([0,T):H)NC((0,T);V) NL*(0,T: D(An)).

Moreover, one has



5.2 Parabolic Variational Inequalities 217

dy

)+ (Amyle) = 1)~ Ne (b))’ =0, ace.t € (07),

where Nk (y) C L*(Q) is the normal cone at K in y.

The parabolic variational inequalities represent a rigorous and efficient way to
treat dynamic diffusion problems with a free or moving boundary. As an example,
consider the obstacle parabolic problem

d
ai'j_Ay:f in {(x,1) € Q5 y(x,1) > w(x)},
%_Any in Q:QX(OvT)a

y(x,1) > y(x) V(x,1) € Q, (5.56)

d
ary+ o a—i =0 on XZ=9Qx(0,7),

y(x0)=y)  xe€Q,

where Q is an open bounded subset of RV with smooth boundary (of class C!!, for
instance), W € H*(Q), and oy, 0 > 0, o + 0 > 0.
This is a problem of the form (5.41), where

H=1}Q), V=H(Q),
and A € L(V,V') is defined by
o
(Ay,z)z/ Vy-Vzdx—k—l/ yzdo, Vy,z € H'(Q), (5.57)
Q 0 JoQ
if op # 0, or
(Ay,z):/ Vy-Vzdx, Vy,zeH(Q), (5.58)
Q

if &, = 0. (In this case, V = H} (Q2), V' =H (Q).)
The set K C V is given by

K={yecH (Q): y(x) > y(x), ae. xec}, (5.59)

and condition (5.55) is satisfied if

d
RTEN T:I», <0, ae.ondQ. (5.60)
Note also that Ay : D(Ay) C L?(2) — L?(Q) is defined by

Agy = —Ay, ae.inQ,  VyeD(Ap),

D(An) = {yGHZ(Q); oy + o % =0, ae.on 8!2},
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and
IYlm2@) < CUIARY I 20) + V@), ¥y € D(An),

Then, we may apply Corollary 5.1 to get the following.

Corollary 5.2. Let f € L*(Q), yo € H' () (yo € HY(Q) if ap = 0) be such that
Yo > Y, a.e. in . Assume also that y € H l(.Q) satisfies condition (5.60). Then,
problem (5.56) has a unique solution

yeWh2(0,T);L2(2)) N L*(0,T; H*(2)) NC([0, T]; HY (Q)).
Noting that

Nx(y) = {v e L}(Q); v(x) € BOO(x) —y(x)), ae.xeQ},
where B : R — 2R is given by

0 r>0,
B(r)=< R™ r=0,
0 r<o0,

it follows by Corollary 5.1 that the solution y satisfies the equation

d

YO+ (A0 +BOO =)= f(1))° =0, ae.re(0,7).

Hence, the solution y to problem (5.56) given by Corollary 5.2 satisfies the system

O V)~ )=F ), aein (1) € 5 yen) > V().
(5.61)

%y(x,t):max{f(x,t)JrA v(x),0}, ae.in {(x,1); y(x,t)=w(x)},

because y(-,#) € H*(Q) and so Ay(x,t) = Ay(x), a.e. in {y(x,1) = y(x)}.
It follows, also, that the solution y to the obstacle problem (5.56) is given by

y(¢) zli_ril) ye(t) in C([O,T];L2(£2))7

where y is the solution to the penalized problem

P) 1 _
8? Ay**(y y) =f in Q,
y(x,0) = yo(x) in Q, (5.62)
061y+061Q=0 on X.

v

Now, let us consider the obstacle problem (5.56) with nonhomogeneous boun-
dary conditions; that is,
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d
873‘)_Ay:f in {(x,t)GQ; y(x’t)>u,(x)}’
D Ayzfyz0 in 0,

ot

ay—i—@:g on Xy =I; x(0,T)
av ) )

y=0 on X, =1I;x(0,T),

y(x,0) = yo(x) on Q,

(5.63)

where 0Q =TI UL, [[NI; =0, and g € L*(X)).
If we take
V={yeH'(Q); y=0 onb},

defineA:V — V' by
(Ay,z):/ Vy-Vzdx+a | yzdx, Vy,z €V,
Q L
and fy : [0,7] — V' by

(folt),2) = /F e(rnz(x)dx,  VzeV,

we may write problem (5.63) as

dy

(G 0+a0s0-2) < Fs0-0.  VeeKaereoD).

¥(0) = yo,

where F = f + fo € L*(0,T;V’) and K is defined by (5.59).
Equivalently,

i %(x,t)(y(x,t)—z(x))dx + /Q Vy(e,1)- V(y(x1) — 2(x))dx
+a /F Fet) (1) — 2(x))dx
< [ fen b —=0)ds 00
+ /F ge.1) ((x, 1) — 2(x)dx,
VzeK,t€]0,T].
Applying Theorem 5.2, we get the following.

Corollary 5.3. Let f € W'2([0,T];L*(R)), g € WH2([0,T);L*(I7)), and yo € K.
Then, problem (5.65) has a unique solution
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y e WH2([0,T);V)NC,([0,T]; V).

If; in addition,

d
% +ayo=g(x,0), ae on{xeli; yo(x) > wy(x)},
(5.66)
Iy
a—v—l—(xwgg(x,O), a.e.on{x€Ii; yo(x) = y(x)},

theny € W12([0,T];V)NWL=([0,T]; L*(R)).

(We note that condition (5.66) implies (5.50).)

It is readily seen that the solution y to (5.65) satisfies (5.63) in a certain genera-
lized sense. Indeed, assuming that the set £ = {(x,7); y(x,7) > y(x)} is open and
taking z = y(x,#) £ p @ in (5.65), where ¢ € C;’(E) and p is sufficiently small, we
see that

d
a—f —Ay=f in 2'(E). (5.67)
It is also obvious that 5
a% —Ay>f in 2(0). (5.68)
Regarding the boundary conditions, by (5.65), (5.67), and (5.68), it follows that
d
a—‘y/ +ay=g in Z'(ENX),
respectively,
9 +ay>g in 2'(%)).
av -
In other words,
dy
FTray=g on {(x1) €T yx0) > v},
dy
3y Favzg  on {(x) € X ylx) =y}

Hence, if g satisfies the compatibility condition

oy
— 4oy < x
gy Ta¥=s on
then the solution y to problem (5.65) satisfies the required boundary conditions
onZX.
Also in this case, the solution y given by Corollary 5.3 can be obtained as the
limit as € — O of the solution y, to the equation
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d .

LAt Bebe—w) =/ in @x(0.7),

Ve (x,0) = yo(x) in 2, (5.69)
d

%J’_ay&‘:g on Zla ySZO on 227

where

() veen

If 0" ={(x,1) € Q: y(x,1) > w(x)}, we may view y as the solution to the free
boundary problem

dy _ o

Z-ay=f in 0,

¥(x,0) = yo(x) in Q, (5.70)
dy B dy dy "

051}’+052$*0 on 23 y=y, E*W on aQ (t)a

where dQ (¢) is the boundary of the set Q" () = {x € Q; y(x,t) > y(x)}. We call
dQ™ (1) the moving boundary and dQ™ the free boundary of problem (5.70).

In problem (5.70), the noncoincidence set QT as well as the free boundary dQ™
is not known a priori and represents unknowns of the problem. In problem (5.41)
or (5.65), the free boundary does not appear explicitly, but in this formulation the
problem is nonlinear and multivalued.

Perhaps the best-known example of a parabolic free boundary problem is the
classical Stefan problem, which we briefly describe in what follows and which has
provided one of the principal motivations of the theory of parabolic variational in-
equalities.

The Stefan Problem

This problem describes the conduction of heat in a medium involving a phase
charge. To be more specific, consider a unit volume of ice 2 at temperature 6 < 0.
If a uniform heat source of intensity F is applied, then the temperature increases at
rate E/C; until it reaches the melting point & = 0. Then, the temperature remains
at zero until p units of heat have been supplied to transform the ice into water (p is
the latent heat). After all the ice has melted the temperature begins to increase at the
rate h/C, (C) and C; are specific heats of ice and water, respectively). During the
process, the variation of the internal energy e(t) is therefore given by

e(t) = C(0(1)) + PH(8(1)),

where
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C,6 for 6 <0,

C(0) =
G0 for 6 >0,

and H is the Heaviside graph

1 0 >0,
H(0)=<1[0,1] 6=0,
0 <0.
In other words, we have
c,6 if 8 <0,
e=7v(0)=< [0,p] if 6 =0, (5.71)

GO+p if 6>0.

The function ¥ is called the enthalpy of the system.

Now, let Q = Q x (0,0) and denote by O_, O, Q the regions of Q, where 6 <0,
6 >0, and 6 = 0, respectively. We set S, =dQ.,S_ =dQ_,and S§=S5,US_.

If 8 = 6(x,1) is the temperature distribution in Q and g = ¢(x,#) the heat flux,
then, according to the Fourier law,

q(x,t) = —kVO(x,t), (5.72)
where k is the thermal conductivity. Consider the function

ke if <0,
K(6) = ,
k8 if 60,

where ki, k; are the thermal conductivity of the ice and water, respectively.
If f is the external heat source, then the conservation law yields

%/ﬂ*e(x,t)dx: —/am(q(x,t),v)dGJr/Q*F(x,t)dx

for any subdomain Q* x (¢;,72) C Q (Vv is the normal to dQ2*) if e and g are smooth.
Equivalently,

L* et(x7t)dx+/SmQ*He(t)”V(t)dt

== [ divatndx+ [ g v)lido+ [ Fnx
Q 2Q+*ns Q
where V() = —N,||V;|| is the true velocity of the interface S (N = (Ny,N,) is the
unit normal to S) and [| - |] is the jump along S.
The previous inequality yields
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2e()@t)—l—divq(x,t) =F(x,¢) in Q\S,

ot (5.73)
[le(0)[INx +[[(g(2), Nie|] = 0 on S.
Taking into account equations (5.71)—(5.73), we get the system
20
C a——klAG =f in Q_,
S g (5.74)
G 5 —kAO=f in Qy,
kVOt —kVO™)-Ny=pN, on S,
(k2 1VO7) Ny =pN, 575
0t=0"=0 on S.
If we represent the interface S by the equation t = o (x), then (5.75) reads
kVOT —kVO~)-Vo = — in S,
(k1 2VeT) P (5.76)
60t =6"=0.

The usual boundary and initial value conditions can be associated with equations
(5.74) and (5.76), for instance,

6=0 in 92 % (0,T), (5.77)
0(x,0) = 6p(x) in Q, (5.78)

or Neumann boundary conditions on 9.

This is the classical two-phase Stefan problem. Here, we first study with the
methods of variational inequalities a simplified model described by the one-phase
Stefan problem

%—?—AG:O in Oy ={(x,1) €Q; o(x) <t <T},

60=0 in 0_={(x,t) €Q; 0<t < o(x)},
Vi(r,1)-Vo(x)=—p on S={(x1); =0} (5.79)
=0 in SUQ_,

6>0 in Q.

These equations model the melting of a body of ice 2 C R? maintained at 6°C.
Therefore, assume that Q2 = I} U I3, where I and I3 are disjoint and I3 is in
contact with a heating medium with temperature 0;; r = 6(x) is the equation of the
interface (moving boundary) S;, which separates the liquid phase (water) and solid
(ice). Thus, to equations (5.79) we must add the boundary conditions
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0
—+a(0—-06;)=0 X =1I; x(0,T),
gy "0 on X1 =Iix(0.T) (5.80)
0=0 on X, =13 x(0,T)
and the initial value conditions
0(x,0) = 6p(x) > 0, Vx € Q, 0(x,0) =0, Vx € Q\ Q. (5.81)

There is a simple device due to G. Duvaut [21] that permits us to reduce problem
(5.79)—(5.81) to a parabolic variational inequality. To this end, consider the function

t
/( )G(x,s)ds if xeQ\Q, t>0(x),
o(x

1
/ 0(x,s)ds if xeQy, re|0,7T], (5.82)
0
if (x,t1)eQ_,
and let
—p if xeQ\Qp, 0<t<T,
folx,t) = . (5.83)
O(x) if x€Qp, 0<r<T.
Lemma 5.1. Let 6 € H'(Q) and 6 € H'(Q). Then,
dy . ’
Z-ay=fix in 7). (5.84)

where ) is the characteristic function of Q..
Proof. By (5.82), we have

dy oo

L (9)= [ blnetundwdr,  YoeF(©).
ot (028

On the other hand, we have

x; @) = —y(9n)

T 1
—/ dx/ O (x,1)dt 0(x,s)ds
Q\.Q() 0' G(X)
T
/ dx / ou(x,1)d / 8(x,s)ds
Q) 0
T ¢
- dxdlv( o (x,1)dt 0(x7s)ds>
Q\.Q() O'(X)
= dx / o (x,t dt/ O, (x,s ds)
/!2\90 ( o(x) ) o(x) )
T t
7/ dxdiv (/ (p(x,t)dt/ Q(x,s)ds)
2 0 0

O'



5.2 Parabolic Variational Inequalities 225
= dx/ Q(x,1)dt Oy (x,s)s
Q\Q o(x)

+ dx/ (p(xJ)dt/ 0, (x,s)ds.
QO 0 G(x)

(Here, y, = V,y, @, = V,0.) This yields

Ay(@) = —yx(px) = /\Qodx/ @x(x,1)dt - ! 6, (x,s)ds

o (x)

/dx/ (pxxtdt/e x,8)d
Qo

and, by the divergence formula, we get

T t
aio)= [ arf a([ sewssewn)
g T 1
wfas [Lar( [[a0wson).  vpec)
Q 0 0

because V.0(x,0(x))-Vo(x) = —p, Vx € Q\ €. Then, by equations (5.79), we
see that

(C;f -4 ) (o) = _/Q\Qo dx/a(x) a (/c:m Bls)ds — O(M)) oL
—/Qodx/OTdt </Ot Gt(x,S)ds(?(x,l)) ®(x,1)

T
—p dx/ o(x,1)dt
o\ Jo

_ / Fole, 1)@ (x,1)dxd,
0+

as claimed. OJ

By Lemma 5.1 we see that the function y satisfies the obstacle problem

d
yzo,a—f—Ayzfo in Q,

0
a: Ay f() in {()C,t) € Q; y(xvt) > 0}7 (5.:85)
y=0 in {(X,I)EQ; G(x)>t}7

and the boundary value conditions

— = =-u (—91> on X, % =0 on X, (5.86)
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(see (5.80) and (5.82)). Then, by Corollary 5.2, we have the following.

Corollary 5.4. Let 0, € L*(X)) be given. Then, problem (5.85) and (5.86) has a
unique (generalized) solution’y € W'=([0,T];L*(Q)) NW12([0, T]; H! (R)).

Keeping in mind that S, = d{(x,t); y(x,#) = 0}, we can derive from Corollary
5.4 an existence result for the one-phase Stefan problem (5.79)—(5.81).

Other mathematical models for physical problems involving a free boundary such
as the oxygen diffusion in an absorbing tissue (Elliott and Ockendon [23]) or elec-
trochemical machining processes lead by similar devices to parabolic variational
inequalities of the same type. It should be mentioned also that dynamics of elasto-
plastic materials as well as the phase transition in systems composed of different
metals are better described by parabolic variational inequalities, eventually com-
bined with linear hyperbolic equations. This is the case for instance with Fremond’s
model of thermomechanical dynamics of shape memory delay. The phase transition
often manifests a hysteretic behavior due to irreversible changes in process dyna-
mics and the study of hypothesis models is another source of variational inequalities
although the hysteresis operator, in general, is not monotone in the sense described
above. However, some standard hysteresis equations (stop and play, for instance)
are expressed in terms of variational inequalities. (We refer to Visintin book’s [42]
for a treatment of these problems.)

5.3 The Porous Media Diffusion Equation

The nonlinear diffusion equation models the dynamic of density in a substance un-
dergoing diffusion described by Fick’s first law (or Darcy’s law). It also models
phase transition dynamics (the Stefan problem) or other physical processes that are
of diffusion type (heat propagation, filtration, or dynamics of biological groups).
Such an equation can be schematically written as

%—Aﬁ(y)af in Qx(0,T)=0,
B()=0 on 9Q % (0,T) =X, (5.87)
y(x,0)=yo(x)  in £,

where Q is a bounded and open subset of RY with smooth boundary, and 8 : R — 2R
is a maximal monotone graph in R x R such that 0 € D(f3).

The steady-state equation associated with (5.87) is just the stationary porous me-
dia equation studied in Sections 2.2 and 3.2.

The function y € C([0,T];L'()) is called a generalized solution to problem
(5.87) if

/(y(Pt+B(y)A(p)dxdt+/f(pdxdtJr/ Yo@(x,0)dx =0 (5.88)
0 0 Q
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for all ¢ € C>!'(Q) such that ¢(x,7) =0in 2 and ¢ =0 on Z.
Let us first briefly describe some specific diffusive-like problems that lead to
equations of this type.

1. The flow of gases in porous media. Let y be the density of a gas that flows
through a porous medium that occupies a domain 2 C R? and let 7 be the pore
velocity. If p denotes the pressure, we have p = pgy* for o > 1. Then, the conser-
vation law equation

d
ki a% +div(ys) =0
combined with Darcy’s law
YW=—kVp

(k; is the porosity of the medium, k, the permeability, and ¥ the viscosity) yields
the porous medium equation

% _

= SAY*T =0 in Q, (5.89)

where
8 =kapolki(a+1)y)~".

Equation (5.89) is also relevant in the study of other mathematical models, such
as population dynamics. The case where —1 < a < 0 is that of fast diffusion pro-
cesses arising in physics of plasma. In particular, the case

B logx forx>0
X) =
—oo  forx<0

emerges from the central limit approximation to Carleman’s model of Boltzman
equations. Nonlinear diffusion equations of the form (5.87) perturbed by a term of
transport; that is,

D ABW) +AVK() 3

with appropriate boundary conditions arise in the dynamics of underground water
flows and are known in the literature as the Richards equation. The special case

Bo(y) for y <y,
B(y) =< [Bo(ys),+e0) fory=y;,
0 fory > y;,

where By : R — R is a continuous and monotonically increasing function, models
the dynamics of saturated—unsaturated underground water flows. The treatment of
such an equation with methods of nonlinear accretive differential equations is given
in Marinoschi [34, 35].



228 5 Existence Theory of Nonlinear Dissipative Dynamics

2. Two-phase Stefan problem. We come back to the two-phase Stefan problem
(5.74), (5.75), (5.77), (5.78); that is

C16—kiAB=f in Q_{(x,1); B(x,1) < 0}
G606, — kA0 = f in 01 = {(x,1); 8(x,r) >0},  (5.90)
(kiVOT —k,VO™)-Vo(x) =—p on S,

where t = o(x) is the equation of the interface S.
We may write system (5.90) as

%y(@)—AK(O) S5f in 0, (5.91)

where 7: R — 2R is given by (5.71). Indeed, for every test function ¢ € Cr(Q) we
have

(5 ©)-2K(®) (0
=~ [ (r0)0+K(B)ag)dxas

:Cl/ 9,(pdxdt+C2/ GIdxdtfkl/ OAO dxdt
0 0. 0

(5.92)
k/ AOddH—/(k 6" k‘99> d / dxd
- X k= 5 — X
2 Q+(P : 275y 15y o p Q+(Pz
:/ (C16 —kiAO)pdxdi+ | (C26, — koAB)dxdr
o- (038
+/((k2V9+fk1V9‘) Vo +p)dx=0.
s
If we denote by B the function y~'K; that is,
kICflr for r <0,
B(r)=<0 for 0 <r<p, (5.93)

kaCy'(r—p) for r>p,

we may write (5.91) in the form (5.87).
Problem (5.87) can be treated as a nonlinear accretive Cauchy problem in two
functional spaces: H () and L' ().

3. The Hilbert space approach. In the space H~'(£), consider the operator

A={[pwl e H ' (Q)NL(Q)) xH 1 (Q); w=—Av,
veEHNR), v(x) € B(y(x)), ae.xeQ}.

We assume that
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B! is everywhere defined and bounded on the bounded subsets of R.  (5.94)

Then, by Proposition 2.10, A is maximal monotone in H~'(Q) x H~'(Q). More
precisely, A = d¢, where ¢ : H~!(2) — R is defined by

. /Q JO)dx if ye LN(Q)NH(Q), jy) € L'(Q),
(W%

+oo otherwise,

where dj = f3.

Then, we may write problem (5.87) as

dy

7 +Ay > f in (0,7),

(5.95)
¥(0) = yo,

and so, by Theorem 4.11, we obtain the following existence result.

Theorem 5.3. Let § be a maximal monotone graph in R X R satisfying condition
(5.94). Let f € L'(0,T; H~'(Q)) and let yo € H'(Q)NL' () be such that yo(x) €
D(B), a.e. x € Q. Then, there is a unique pair of functions y € C([0,T|;H~'(Q))N
WL2(0,T;H 1(R)) and v: Q — R, such that v(t) € H} (), Vt € [0,T] satisfying

%—Av:f7 a.e.inQ=Qx(0,T),
V(1) €BO(x1),  ae (x1)€Q, (5:56)
y(x,0) = yo(x), a.e. in Q.
11/ % eL’(0,T;:H™'(Q)), t'?vel*0,T:H}(Q)). (5.97)
Moreover; if j(yo) € L'(Q), then
% eL*(0,T:H '(Q)),  veL*(0,T;:Hy(Q)). (5.98)
Ifyo € D(A) and f € WHL([0,T];H1(Q)), then
% eL”(0,T;H ' (Q)), veL™(0,T;Hy(RQ)). (5.99)

We note that the derivative dy/dt in (5.96) is the strong derivative dy/dt of the
function ¢t — y(-,¢) from [0,7] into H~' (L), and it coincides with the derivative
dy/dt in the sense of distributions on Q. It is readily seen that the solution y (see
Theorem 5.3) is a generalized solution to (5.87) in the sense of definition (5.88).

4. The L'-approach. In the space X = L' (), consider the operator
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A= {yw € LN(Q)x L' (Q); w=—Av,

. (5.100)
v e Wy (2), v(x) e B(y(x)), ae.xecQ}.

We have seen earlier (Theorem 3.5) that A is m-accretive in L' (2) x L' (). Then,
applying the general existence Theorem 4.2, we obtain the following.

Proposition 5.11. Let B be a maximal monotone graph in R X R such that 0 € 3(0).
Then, for every f € L'(0,T;L'(Q)) and every yo € L' (), such that yo(x) € D(B),
a.e. x € Q, the Cauchy problem

%(tHAy(t) > f(t) in (0,T), (5.101)
y(()) = Y0,

has a unique mild solution y € C([0,T];L'(R)).

We note that D(A) = {yo € L'(2); yo(x) € D(B), a.e. x € Q}.

Indeed, (14 €B) 'yo — yo in L'(Q) as € — 0, if yo € D(B), ae. x € 2, and
(I+€A)~"yo — yo if j(vo) € L' ().
Proposition 5.11 amounts to saying that
y(t) = lirr(l) ye(t) in L'(Q), uniformly on [0, 7],
E—

where yg is the solution to the difference equations

L 0el0) —yelt—e) ~ Avel)) = fele) in @ % (0.7),

ve(x,t) € B(ve(x,1)), a.e.in Q x (0,7T), (5.102)
ve =0 on dQ x (0,T),
ye(t) = o for t <e,xe€ Q.

The function t — ve(t) € WOl '1(Q) is piecewise constant on [0,T] and fe(t) = f;.
Vt € [ig, (i+ 1)€] is a piecewise constant approximation of f : [0,T] — L'(Q).

By (5.102), it is readily seen that y is a generalized solution to problem (5.87).
In particular, it follows by Proposition 5.11 that the operator A defined by (5.100)
generates a semigroup of nonlinear contractions S(¢) : D(A) — D(A). This semi-
group is not differentiable in L' (£2), but in some special situations it has regularity
properties comparable with those of the semigroup generated by the Laplace ope-
rator on L? () under Dirichlet boundary conditions. In fact, we have the following
smoothing effect of nonlinear semigroup S(¢) with respect to the initial data.

Theorem 5.4. Let B € C'(R\ {0}) NC(R) be a monotone function satisfying the
conditions

BO)=0,  B(r)=>Clr|*,  Vr#£o0, (5.103)

where & > 0if N <2 and o0 > (N —2)/N if N > 3. Then, S(t)(L'(Q)) C L=(Q) for
everyt >0,
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IS()y0ll (@) < € W/NeT2MNyg MEWED) s 0, (5.104)

and S(t)(LP(R2)) C LP(Q) forallt > 0and 1 < p < oo.

Proof. First, we establish the estimates

(N=2)/N
—1¢|P =1 ¢|((pta—1)N)/(N-2)
424 g1+ € ([ a2y ) 510
<Al VFeL @) A0,

for N > 2, and

. 1/q
—1 —1 £|(p+1-a)q </ 14
[T+ AA)~ f||, +CA (/Q(IHA) 1l dx) < Q|f| dx, (5.106)
Yg>1,

if N =2. Here || - ||, is the L” norm in Q, C is independent of p > 1, and A is the
operator defined by (5.100).
We set u = (I+AA)~! f; that is,

{u?tAB(u)f in Q,

A
B(u)=0 on JQ. G107

We recall that (u) € Wol’q(Q), where 1 < g <N/(N —2) (see Corollary 3.1).
Multiplying equation (5.107) by |u|?~! signu and integrating on , we get

[ tulrdxap(p=1) [ B2 vuPdx < [ |firax.
Q Q Q

Now, using the identity

4 2
\u|p+a73|Vu|2:m ‘V‘Ml“ﬂrail)/z‘ y a.e.in Q2
and condition (5.103), we get
42
/| S p( / ’V| |(pa- 1/2‘ dx<C/ flPdx.  (5.108)

On the other hand, by the Sobolev embedding theorem

2 (N=2)/N
/ ‘V|u|(1’+°‘—1)/2‘ dx<C </ |u|(P+“—1>N/<N—2>dx> it N> 2,
Q Q

and
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2 1/q
/ ’V|u|(p+a—1)/2‘ dx < C </ |M(P+a—1)/qu> , Vg > 1,
Q Q

for N = 2. Then, substituting these inequalities into (5.108), we get (5.105) and
(5.106), respectively.
We set J; = (I+21A)~! and

(P(M) = ”quv W( ) C””Hp;+aa 11 WN/(N-2)"
Then, inequality (5.105) can be written as
eUN+AYLS) S o(f),  Vfell(Q).

This yields
QUL +AYULN =0 ). Yk

Summing these equations from k = 1 to k = n, and taking A = #/n, yields
)+ Z V(). f) = o(f)-

Recalling that, by Theorem 4.3, J.
that

2] /n f — S(¢) for n — oo, the latter equation implies

N+ [ ws@nas=o(),  vizo (5.109)

In particular, it follows that the function ¢t — @(S(z)f) is decreasing and so is

t — w(S(¢)f). Then, by (5.109), we see that @(S(¢) f) +tw(S(t)f) < o(f), Vi > 0;
that is,

IS F115+ClIS@ ANt vy < Il V>0, (5.110)

where C is independent of p and f.
Let p, be inductively defined by

il = (put 00— 1) ——.
Pnt1 = (pn+ )N—2

Then, by (5.110), we see that

N/ N-2mir - 1S f I
IS (tas1) £l pais = C(th ty )’

where to = 0 and ,, 1| > t,,. Choosing t,,+1 —t, =1/(2"*1), we get after some calcu-
lation that

n—oo

2 u
imsup SO/ <l (7)o
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where Ut = N/2, because p,, is given by

() e () )

(here, we have used the fact that & > (N —2)/N), we get the final estimate

1S(t) flo0 < C||f||2p0/ 2po+N(a—1)) 7(N/(2P0+N(05*1)))7 Vpo > 1,

as claimed.
The case N = 2 follows similarly. Moreover, by inequality (5.105) and the expo-
nential formula defining S(z), it follows that

ISOp <fllps VPEL(Q),  1=0.

This completes the proof of Theorem 5.4. [J

The Porous Media Equation in RV

Consider now equation (5.87)in Q = RV, for N = 1,2,3 :

d
= —AB() > in RY x (0,7),
0. - o<x>, xeRY, (.11
B((1)),y(r) e L'(R"), Vrel[0,T].
where d/dt and A are taken in the sense of distributions on (0,7) x R" (see (5.88)).
We may rewrite equation (5.111) in the form (5.83) on the space X = L! (RN ), where
Ay = {—Aw; w(x) € B(y(x)), ae.x € Q, w,Aw € LI(RV)}, ¥y € D(A),
D(A) = {yc L'(RY); 3w c L'(RY), Aw € L'(R"), w(x) € B(y(x)), a.e. x € RV},
where Aw is taken in the sense of distributions. Here 8 is a maximal monotone
graph in R x R such that 0 € $(0) and 0 € intD(3) if N = 1,2. Then, as shown

earlier in Theorem 3.7, A is m-accretive in L (RN ) X RY and so, by Theorem 4.1,
we obtain the following.

Proposition 5.12. Assume that f € L'(0,T;L'(RN)) and yy € L'(RY) is such that
Jw € L'(RN), Aw € L'(RY), w(x) € B( (x)) a.e. x € RN, Then, problem (5.111)
has a unique mild solution y € C([0,T];L' (RV)).

Remark 5.3. The continuity of solutions to (5.111) with respect to ¢ is studied in
the work of Bénilan and Crandall [9]. In this context, we mention also the work of
Brezis and Crandall [16] and Alikakos and Rostamian [1].
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Localization of Solutions to Porous Media Equations

A nice feature of solutions to the porous media equation are finite time extinction
for the fast diffusion equation (i.e., B(y) = y%, 0 < a < 1), and propagation with
finite velocity for the low diffusion equation (i.e., 1 < & < o). We refer the reader
to the work of Pazy [36] and to the recent book of Antontsev, Diaz, and Shmarev [2]
for detailed treatment of this phenomena. (See also the Vasquez monograph [40] for
a detailed study of the localization of solutions to a porous media equation.) Here,
we briefly discuss the extinction in finite time.

Proposition 5.13. Let y € C([0,0); L' () NH~1(Q)) be the solution to equation

9 _

S —HA(|signy) =0 in Q2 (0,0), (5.112)

where yo € H 1 (Q)NLY(Q), 0n >0,0<a <1 ifN=12and 1/5<a<1if
N = 3. Then,

y(x,1) =0 for t > T(yo),
where

o' ®
T(y()) = u,yl_:a .

Ifa=0and N =1, then y(x,t) = 0 for t > (|yo|—-1)/U7.

Proof. Assume first that N > 1. As seen earlier, the equation has a unique smooth
solution y € W!2([0, T]; H~!(Q)) for each T > 0. Multiplying scalarly in H~'(Q)
equation (5.112) by y and integrating on (0, T'), we obtain

1d

- 2 o+l g >
3 DO u [ bso*lar=o. >0

Now, by the Sobolev embedding theorem (see Theorem 1.4), we have

. N
Yy(s)[=1 < [y(5)[at1(q) forall @ >0if N=1,2and for o0 > NT2

it N >3.
(Here, | - |y is the H~ () norm.) This yields

d
SPOR 2 5 <0, 2o,

and therefore
d l-o I+
PO +uy T <0, ae.r>0.

Hence,
o' 1®
ufyl-‘rl}l )

ly(t)|]-1=0 forr>

If N = 1, then, multiplying scalarly in H~! () equation (5.112) by y(t), we get
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1 d

> a4 YO +uly(0)]0) <0, ae.r>0.

This yields (we have [y[1(q) > ¥lyo|-1):

()| =1 +uy <lyol-1, V>0

and, therefore,
b1 =0 forr> 20 g
uy

Remark 5.4. The extinction in finite time is a significant nonlinear behavior of so-
lutions to fast diffusion porous media equations and this implies that the diffusion
process reaches its critical state (which is zero in this case) in finite time. The case
o = 0 models an important class of diffusion processes with self-organized critica-
lity, the so-called Bak’s sand-pile model.

5.4 The Phase Field System

Consider the parabolic system

29

)
—0(t,x)+ /¢ 3

ot
0
Efp(t,X)—OﬂAfp(t,X)—K((P(I,X)—<P3(I7X))
+66(t,x) = fa(t,x), in Q,
8(0,x) =60(x),  ¢(0,x) = @o(x), x€Q,
6 =0, 0 =0, on dQ x (0,7),

(t,x) —kAO(t,x) = fi(¢,x), in Q=0 x(0,7),

(5.113)

where £k, o, x,0 are positive constants. This system, called in the literature the
phase-field system, was introduced as a model of a phase transition process in
physics and, in particular, the melting and solidification phenomena. (See Caginalp
[18].) In this latter case, 8 = 0(¢,x) is the temperature, whereas @ is the phase-field
transition function. The two-phase Stefan problem presented above can be viewed
as a particular limit case of this model. In fact, it can be obtained from the two-phase
Stefan model of phase transition by the following heuristic argument.

As seen earlier, the two-phase Stefan problem (5.74) and (5.75) can be rewrit-
ten as

%Y(Q) —AK(8)=f in 2/(2 x(0,T)),

where 7 is the multivalued graph (5.71); that is, y = C 4 pH. Equivalently,

% 9(0)0 —AK(0)=f in 2'(Qx(0,T)), (5.114)
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where @ : R — Riis given by the graph

C if 6 <0,
0) = 5.115
v(0) c+b ire>o. G115
The idea behind Caginalp’s model of phase transition is to replace the multivalued
graph ¢ by a function ¢ = ¢(z,x), called the phase function and equation (5.114) by

20 o

(0] 5 +6 3 AK(0) = f. (5.116)
The phase function ¢ should be interpreted as a measure of phase transition and
more precisely as the proportion related to the first phase and the second one. For
instance, in the case of liquid—solid transition, one has, formally, ¢ > 1 in the liquid
zone {(z,x); u(¢,x) > 0} and ¢ < 0 in the solid zone {(z,x); u(¢,x) < 0}. In general,
however, ¢ remains in an interval [@,, ¢*] which is determined by the specific phy-
sical model. This is the reason why ¢ is taken as the solution to a parabolic equation
of the Ginzburg-Landau type

0

a—(f—ocA(p—K(go—(p3)+66:f2, (5.117)
which is the basic mathematical model of phase transition. Equations (5.116) and
(5.117) lead, after further simplifications, to system (5.113).

As regards the existence in problem (5.113), we have the following.

Theorem 5.5. Assume that @g, 0 € HO](.Q) NH*(Q), Q CRY, N =1,2,3, and
that fi,f, € WH2([0,T);L*(R)). Then, there is a unique solution (8, @) to system
(5.113) satisfying

(6,9) € W'([0,T]:L*(2))* N (L7(0,T: Hy(2)NH*(Q)))*.  (5.118)

Proof. We sety = 0 + (¢ and reduce system (5.113) to

d

Ey—kAy—i—ka(p:fl in Q,

d

5 @ aAe—K(o— ) +5(y—lp)=fo in g, 119
¥(0) =yo = 60+ L¢po, ©(0)=¢@pin Q, y=¢=0 on Z.

In the space X = L?(Q) x L>(Q) consider the operator A : X — X,

4 (y) B (—kAy+k£A<p )
o) \—adp—k(p—*)+5(y—Lo)
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with the domain D(A) = {(y,9) € (H*(2)NH} (2))% ¢ € L°(2)}. Then, system
(5.119) can be written as

d(vy y\ (A
dt(‘P)H‘(‘P)_(fZ)’ o
<y>(0)<y0>'

¢ 20

In order to apply Theorem 4.4 to (5.120), we check that A is quasi-m-accretive in X.
To this aim we endow the space X = L?(Q) x L*() with an equivalent Hilbertian
norm provided by the scalar product

< (y > ; <{> > =a(n,y) @)+ (9,9)2)
¢ ¢

where a = o/ k¢?. Then, as easily seen, we have

() () (6) ()

2 TI(HV()’—y*)Hiz(Q) + HV((P_ ¢*)||i2(g)) - w(Hy_y*”iZ(_Q) + H(P - (P*H?}(Q))v

(5.120)

for some @,n > 0. Clearly, this implies that A is quasi-accretive; that is, A + @/ is
accretive.
Now, consider for g1,g2 € L?(£2) the equation

A<y>+A<y>:<gl>; (5.121)
¢ ¢ 82

that is,
Ay —kAy+klAQ = g in Q,
Ao —ade—x(p—@°)+8(y—Le) =g, (5.122)
y=0=0 on JQ.

System (5.122) can be equivalently rewritten as

Ay y y q1
T A +F - , 5.123
((A—K—€6)(p+6y> 0<(p> <<P> <112> ( :

where F,Ag : L*(2) x L*(Q) — L*(Q) x L*(L) are given by
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AR G e
Vo) \—asg

D(Ag) = (H*(Q) x Hy(2))

“(2)- ()

D(F) = L*(Q) x L5(R).

and

By the Lax—Milgram lemma (Lemma 1.3), it is easily seen that Ag is m-accretive
and coercive in X = L?(Q) x L*>(). On the other hand, F is quasi-m-accretive and

)G o) oo

Hence, by Proposition 3.8, Ay + F is quasi-m-accretive and this implies that (5.123)
has a solution for A sufficiently large. (]

Remark 5.5. The liquid and solid regions in the case of a melting solidification pro-
blem are those that remain invariant by the flow t — (0(¢), @(¢)). This is one way
of determining in specific physical models the range interval [@,, ¢*] of phase-field
function ¢. A more general nonlinear phase-field model is proposed and studied
by Bonetti, Colli, Fabrizio, and Gilardi [12] in connection with a phase transition
model proposed by Fremond [26]. More precisely, under our notation this system is
of the following form

Ju 0
E—E(G((p))—)ﬂlogu:f,

e / ,
Ho=-—VAQ+F (@) +uG(9) =0,

and the above functional treatment applies as well to this general problem.

5.5 The Equation of Conservation Laws

We consider here the Cauchy problem

@—&-iia-(y)zo in RV x RT
ot = ox; ’ (5.124)
y(x,0) = yo(x), xeRY,

where a = (aj, ...,ay) is a continuous map from R to RY satisfying the condition
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la(r)]l

limsup ——— < oo,
|r|—0 7|

and yg € L' (RV).

This equation can be treated as a nonlinear Cauchy problem in the space
X = L'(R"). In fact, we have seen earlier (Theorem 3.8) that the first-order
differential operator y — YN, (d/dx;)a;(y) admits an m-accretive extension
A CL'(RV) x L'(RV) defined as the closure in L' (RV) x L' (RV) of the operator
Ay given by Definition 3.2.

Then, by Theorem, 4.3, the Cauchy problem

d
T30 in (0,4),
¥(0) =yo,

has for every yg € D(A) a unique mild solution y(¢) = S(¢)yo given by the exponen-
tial formula (4.17) or, equivalently,

y(t) = liII(l) Ye(#) uniformly on compact intervals,
E—

where y; is the solution to difference equation

e (e(t) —ye(t —€)) +Aye(t) =0 for 1 > g,

(5.125)
ve(t) =yo for t <O.

We call such a function y(r) = S(t)yo a semigroup solution or mild solution to the
Cauchy problem (5.124).

We see in Theorem 5.6 below that this solution is in fact an entropy solution to
the equation of conservation laws.

Theorem 5.6. Let y = S(t)yo be the semigroup solution to problem (5.124). Then,
(i) S()LP(RN) c LP(RN) forall 1 < p < oo and
IS@)yollzrmyy < Iyollowyy, — Vyvo € DA)NLP(RY). (5.126)

(i) If yo € D(A)NL>(RYN), then

T
| L (en kg 5127
+sign(v(x.0) ~R)(aly(x.1)) —a(k)) - o)) dxds >0

for every @ € C3(RY x (0,T)) such that ¢ >0, and all k € RN and T > 0.

Here ¢, = d¢/dt and @, = V,.0.
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Inequality (5.127) is Kruzkhov’s [30] definition of entropy solution to the Cauchy
problem (5.124) and its exact significance is discussed below.

Proof of Theorem 5.6. Because, as seen in the proof of Theorem 3.8, (I + }»A)_l
maps L? (RY) into itself and

14+ A4) oy < ooy VA >0, ue LP(RY) for 1 < p < e,

we deduce (i) by the exponential formula (4.17).

To prove inequality (5.126), consider the solution y to equation (5.125), where
yo € L'(RY)NL=(RY) and Ag = A. (Recall that L' (R¥)NL=(RY) C R(I+AA)~!
for all A > 0.) Then, ||ye(?)[|zowv) < [[ollzrrw) for p = 1,c0 and so, by Definition
3.2 and by (5.125), we have

/RN(Signo()’e(xJ)*k)(a(k(%f))*a(k)))’(Px(xJ)
+8()’8(x7t —€) _YS(X’[))SigHO(yS<x7t) _k)(p(xat))dx >0, (5.128)
VkeR, ¢ €C3(RY x (0,T)), ¢ >0,1€(0,T).

On the other hand, we have

(e (x,t — &) — e (x,1))signg (ve (x,1) — k)
= (ye(x,t —€) —k)signg(ye (x,1) —k) — (e (x,1) — k)signg (ye (x,1) — k)
< ze(x, 1 —€) —ze(x,1),

where z¢(x,1) = |ye(x,1) — k|-
Substituting the latter into (5.128) and integrating on RV x [0, 7], we get

T
| L (steng (e = B atre(x.0)) —a(k) - i)
+& N ze(x,t — €) — ze(x,1)) @(x, 1) )dxdt > 0.
This yields
T
| (seno(re(e.t) = K)(atre () — alk) - pu(x.))dwds
0 R
£ T
ol _ ~1
e /0 /RN ve (x,1) — K| @(x,1)dxdi + & /0 /RN 2e(x,1) @ (x,1)dxdr
T
+e! / / ze(x,1) (@ (x,t +€) — @(x,7))dxdt > 0.
JT—e JRN
Now, letting € tend to zero, we get (5.127) because yg(¢) — y(¢) uniformly on [0, T

in L'(RY) and &7 (z¢ (x,¢ — €) — ze(x,1)) — [y(x,t) — k|. This completes the proof
of Theorem 5.5.
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As mentioned earlier, equation (5.124) is known in the literature as the equation
of conservation laws and has a large spectrum of applications in mechanics and was
extensively studied in recent years. A function 11 : R — R is called an entropy of
system (5.124) if there is a function g : R — R” (the entropy flux associated with
entropy 1) such that V2 > 0 and

Va;i(y) =Vn(y)-Va;(y),  WyeRY, j=1..N.

(Such a pair (1,¢) is called an entropy pair.)
The bounded measurable function y : [0, 7] x RV — R is called an entropy solu-
tion to (5.124) if, for all convex entropy pairs (1,¢),

9 N00,0) + divg((6.2) <O in 7R < (0.7));

that is,

[ [ 00000 +400,9)- 90 e 2 0

forall ¢ € C3((0,7) xRY), ¢ > 0.

If take 1 (y) = |y — k| and g(y) = signy(y — k) (a(y) —a(k)), we see that y satisfies
equation (5.127). The existence and uniqueness of the entropy solution were proven
by S. Kruzkhov [30]. (See also Bénilan and Kruzkhov [11] for some recent results.)
Recalling that the resolvent (I +AA)~! of the operator A can be approximated by
the family of approximating equation (3.74), one might deduce via the Trotter—Kato
Theorem 4.14 that the entropy solution y can also be obtained as the limit for € — 0
to solutions ye to the parabolic nonlinear equation

dy
i eAy+(a(y))x=0,
t
in RV which is related to Hopf’s viscosity solution approach to nonlinear conserva-
tion laws equations.

5.6 Semilinear Wave Equations

The linear wave equation perturbed by a nonlinear term in speed can be conveniently
written as a first order differential equation in an appropriate Hilbert space defined
below and treated so by the general existence theory developed in Chapter 4.

We are given two real Hilbert spaces V and H such that V C H C V' and the
inclusion mapping of V into H is continuous and densely defined. We have denoted
by V' the dual of V and H is identified with its own dual. As usual, we denote by || - ||
and |- | the norms of V and H, respectively, and by (-, ) the duality pairing between
V and V' and the scalar product of H.

We consider the second-order Cauchy problem
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2

i,+ +B(d>9ﬁ ¥(0) = yo, d

2 (0) =y, (5.129)

dr? dt

where A is a linear continuous and symmetric operator from V to V' and BC V x V’
is maximal monotone operator. We assume further that

(Ayy)+aly > oy,  Wyev, (5.130)

where @ > 0 and o € R.
One principal motivation and model for equation (5.129) is the nonlinear hyper-
bolic boundary value problem

2

gy +5( )Bf(xt) in Qx(0,T),
y=0 on dQ x (0,T), (5.131)

w0 =300, L0 =y e

dt

where 3 is a maximal monotone graph in R X R and Q is a bounded open subset of
RY with a smooth boundary.
As regards problem (5.129), we have the following existence result.

Theorem 5.7. Let f € WY1 ([0,T]; H) and yo €V, y1 € D(B) be given such that
{Ayo+ By } N H #0. (5.132)
Then, there is a unique function’y € W'=([0,T];V)NW?2=([0,T];H) that satisfies
d+ (dy d+
A B T
(D) orm0s(5H0)s 50, wep

dy

E(O):yla

(5.133)
¥(0) = yo,
where d* /dt(dy/dt) is considered in the topology of H and (d* /dt)y in V.
Proof. Let X =V x H be the Hilbert space with the scalar product
(U1, Uz) = (Auy,uz) + ot(ug,uz) + (vi,v2),

where U] = [ul,vl], Uz = [MQ,VQ].
In the space X, define the operator &7 : D(«/) C X — X by

D(&f) = {[u,v] €V x H;{Au+Bv} NH # 0},
(5.134)
o [u,v] = [-v;{Au+Bv}NH]+o[u,v], [u,v] € D(),

where
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W a(u,v)
°= p{<<Au,u>+a|u|2+|v|2>

We may write equation (5.129) as a first-order differential system

;uEV,vEH}.

dy .
I —z=0 in (0,7),
dy
E +Ay+Bz> f.
Equivalently,
@O+ AU - oUW S F(), e (0.T),
dt (5.135)
U(0) = U,
where
U@)=),z0],  F@)=[0,/0)],  Uo= oyl

It is easily seen that 7 is monotone in X x X. Let us show that it is maximal mono-
tone; that is, R(I+ «7) =V x H, where I is the unity operator in V x H. To this end,
let [g,h] € V x H be arbitrarily given. Then, the equation U + «7U > [g,h] can be
written as

y—z+0y=g,

z+Ay+Bz+0z3 h.

Substituting y = (14 6)~!'(z+ g) in the second equation, we obtain
(1+0)z+(14+0) 'Az4+Bz3h—(1+0) 'Ag.

Under our assumptions, the operator z L (1+0)z+ (1 — o) 'Az is continuous,
positive, and coercive from V to V'. Then, R(I'+B) = V' (see Corollary 2.6, and so
the previous equation has a solution z € D(B) and a fortiori [g,h] € R(I + «).

Then, the conclusions of Theorem 5.7 follow by Theorem 4.6 because there is a
unique solution U € W!=([0,T];V x H) to problem (5.135) satisfying

%U(r)JrMU(t)—oU(t) S F(1), Vi €1[0,T):

d+
E)’
d+
Ez(t)+Ay(t)+B(z(t)) 3 f(1), Vi €10,T),

(1) = z(¢), Vi €[0,T),

where (d* /dt)y is in the topology of V whereas (d* /dt)z is in the topology of H. []
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The operator B that arises in equation (5.129) might be multivalued. Moreover,
if B=d@, where ¢ : V — R is a lower semicontinuous convex function, problem
(5.129) reduces to a variational inequality of hyperbolic type.

In order to apply Theorem 5.7 to the hyperbolic problem (5.131), we take V =
Hy(2),H=1*(Q),V'=H '(Q),A=—A,and B: H}(2) — H ' () defined by
B = d¢, where ¢ : H}(2) — Riis the function

o) = [ jbtNdr. Ve Hy(@), B=2j. (5.136)

The operator B is an extension of the operator (Boy)(x) = {w € L*(Q); w(x) €
B(y(x)), ae.x € Q}, from H} () to H~!(2). It should be said that, in general, the
operator B does not coincide with By. The simplest example is j(r) =0if 0 <r <1,
j(r) = +oo otherwise. In this case, d¢ = dlx, where K = {y € H} (Q); 0 <y(x) < 1,
a.e.,x€Q}. Then u € d@(y) satisfies i (y—z) > 0, Vz € K and, therefore, (@) =0
for all ¢ € Ci’(L2). Hence, u is a measure with support on dQ. More generally (see
Brezis [13]), if ¢ is defined by (5.136), then u € d@(y) € H (), and then y is
a bounded measure on Q and y = U,dx+ Ly where the absolutely continuous part
La € L' (£2) has the property that i, (x) € B(y(x)), a.e. x € Q. However, if D(8) =R,
then, by Lemma 2.2, if u € H~'(Q2)NL'(Q) is such that u(x) € B(y(x)), a.e. x € 2,
then it € By.
Then, by Theorem 5.7, we get the following.

Corollary 5.5. Let B be a maximal monotone graph in R x R and let B = d @, where
@ is defined by (5.136). Let yo € H} (Q)NH?*(Q), y1 € HY(R), and f € L*(Q) be
such that df/dt € L*(Q) and

po(x) € B(y1(x), ae xcQ forsome py € L*(Q). (5.137)

Then, there is a unique functiony € C([0,T]; H} (R)) such that

@ .12 .l 372)’ o .72
2 eco. T @)NC0TEH (), 2 €170, @) (139)
dt d 0
o F0-50+8(550) 250, vep)
d 5.139
W0 =nl), L0 =n@,  in o, o4
y=0, on dQ x (0,T).

Assume further that D(B) = R. Then, Ay(t) € L'(Q) forallt €[0,T) and
d’ dy
dt dt

where p(x,t) € B((dy/dt)(x,1)), a.e. x € Q.

(We note that condition (5.139) implies (5.132).)

(x,1) — Ay(x,1) + u(x,t) = f(x,1), x€eR, t€0,T), (5.140)
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Problems of the form (5.131) arise in wave propagation and description of the
dynamics of an elastic solid. For instance, if 3(r) =
behavior of an elastic membrane with the resistance proportional to the velocity.

If j(r) = |r|, then B(r) = sign r and so equation (5.139) is of multivalued type.

As another example, consider the unilateral hyperbolic problem

%y . dy
Ity in{ () € 0 5 () > v |,
9%y d .
92 >Ay+f7 y, v in Q, (5.141)
y=0 on dQ x[0,7T),
dy .
y(x,O)z ( ), N (x 0)= ( ) in Q,

where y € H?(Q) is such that y < 0, a.e. on dQ. This is a reflection-type pro-
blem for the linear wave equation with constraints on velocity that exhibits a free
boundary type behavior with moving boundary.

Clearly, we may write this variational inequality in the form (5.129), where V =
HY(Q),H=1*Q),A=—A,and BC H}(Q) x H () is defined by

Bu={weH '(Q); (wu—v) >0, ¥eK}
forallu e D(B)=K={u€ H}(Q); u> vy, ae.in Q}.
By Theorem 5.7, we have therefore the following existence result for problem

(5.141).

Corollary 5.6. Let f, f; € L*(Q) and yo € H} (Q)NH?*(Q), y1 € H}(Q) be such that
y1(x) > y(x), a.e. x € Q. Then, there is a unique function y € W'=([0,T]; H} (Q))
with dy/dt € WH=([0,T]; L*(RQ)) satisfying

/Q <CZ % (x,t) <3§ (x,t)u(x)) +Vy(x,1)-V (‘;? (x,,)u(x))) dx

d
S/Qf(x,f) ((i(x,t)—u(X)) dx, Vuek,vtel0,T), (5.142)

y(x,0) = yo(x), %(x,O) =y1(x), Vx € Q.

Problem (5.142) is a variational (or weak) formulation of the free boundary problem
(5.141).

The Klein—-Gordon Equation

We consider now the hyperbolic boundary value problem
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9%y .
ﬁ—Ay-i-g(y):f in 2x(0,7)=0,

d . 5.143
y(x,0) = yo(x), (% (x,0)=yi(x) in Q, ( )
y=0 on dQ x (0,T) =X,

where Q is a bounded and open subset of RV, with a sufficiently smooth boundary
(of class C2, for instance), and g € W1*°°(R) satisfies the following conditions.

i) g ()| <L(A+|r|P),ae.r e R,where 0 < p <2/(N—2)if N> 2, and p is
any positive number if 1 <N < 2;
(i) rg(r)>0,VreR.

In the special case where g(y) = pt|y|Py, assumptions (i) and (ii) are satisfied
for0 <p <2/(N—2)if N> 2, and for p > 0 if N < 2. For p = 2, this is the
classical Klein—Gordon equation, arising in the quantum field theory (see Reed and
Simon [37]).

In the sequel, we denote by y the primitive of g, which vanishes at 0: y(r) =
Jo g(t)dt, Vr e R.

Theorem 5.8. Let f,(df/dt) € L*(Q) and yo € H} (2)NH?*(Q), y1 € H} (Q) be
such that y(yy) € L'(Q). Then, under assumptions (i) and (ii) there is a unique
function y that satisfies

y € L=(0,T;Hy(2) NH*(2))NC'([0,T]; Hy (22)),
2
%GC([O,T];Hg(Q)), %GL‘”(O,T;LZ(_Q)), (5.144)
y(y) € L=(0,T;L1(Q)),
and 52

875 —Ay+3g(y) =1, ae.inQ,

5 (5.145)
Y0 =3, 5 ®0)=yE, acreQ.

Proof. As in the previous case, we write equation (5.143) as a first-order differential
equation in X = HJ () x L*(Q); that i,

dy dz

o —Ay+g() =7 in [0,T]. (5.146)

Equivalently,

%U(t) AU +GU@) = F(), 1€ [0.T],

U(O) - [)’07)’1],

where U (1) = [y(1), (1)}, G(U) = [0.8(y)], AoU = [z, ~Ay]. and F(r) = [0, /(1))

(5.147)



5.6 Semilinear Wave Equations 247

The space X = H} () x L?(2) is endowed with the usual norm:
2 2 2
1k = Il @) a2y U =2l

It should be said that although the operator Ay + G is not quasi-m-accretive in the
space X, the Cauchy problem (5.147) can be treated with the previous method.
We note first that the operator G is locally Lipschitz on X. Indeed, we have

1G(y1,21) = G(y2,22)Ix = [18(1) —82)ll2()-

On the other hand, we have
1
180 —g(02)] < | ¢ G+ =Ap)aatn - o)

1
< Lly —Y2\/0 (1+[A(y1 —y2) +2|7)dA

§C|y1—y2|(max(|y1|”,|y2|p)+1), vyl7y2€R-

Hence, for any z € L?() and y; € H} (), i = 1,2, we have

./_Qz(x)(g(M(x))—g(yz(x)))dx
SC/Q |2(x)| [y1 (x) = y2 ()] (max |y (x) |7, |y2 (x)]?) + 1)dx

and, therefore, by the Holder inequality,

/QZ(g(yl) —8(y2))dx < Cllzll 2 y1=y2ll8 (@) max([Iy1ll 725 ) 1211720 )
+Cllzll 29y ly1 =21l 12(0):

where
1+1+]—1
B & 2

Now, we take in the latter inequality § = N and § = 2N/(N —2). We get

llg(y1)—g(y2)ll2
< Cllyt=y2llanv—2) max([[y1[1x,, 12/l 5,) +Cllyi=y2ll2, Vy1,y2 € HY Q).

Then, by the Sobolev embedding theorem and assumption (i), we have
illvy < Cillyilgyay =12,
1 =y2llan/v-2) < Collyr =2l @)

(We have denoted by || - ||, the L” norm.) This yields
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18(v1) —&(2)ll2 < Cliyt = y2ll gy () (max(fly: ||25<Q)7 ||y2HZ(; @) T
and, therefore,
1G(v1,21)—G(y2,22) [Ix
< Cllyi=y2lpgy o) (1 max(llyi [, 0 121 o)) (5.148)
Vy1,y2 € Hy (),
as claimed. [

To prove the existence of a local solution, we use the truncation method presented
in Section 4.1 (see Theorem 4.8). _
Let r > 0 be arbitrary but fixed. Define the operator G : X — X,

G(y,2) i ¥l o) <7
G(y.2) = y
Glr———:.,2 if yllgro) >r
( I @) Ho(@)

By (5.148), we see that the operator G is Lipschitz on X. Hence, Ao + G is @-m-
accretive on X and, by Theorem 4.6, we conclude that the Cauchy problem

%U(t) +AU(t)+GU(t) =F(t), ae.te(0,T), (5.149)
U(0) = [yo,y1],

has a unique solution U € W'*([0,T];X). This implies that there is a unique
y € Wh=([0,T]; H} (R)) with dy/dt € W'=([0,T];L*(2)) such that

d2y -
T2 =AW +E60) =10, ae1e(0.T),

J (5.150)
¥(0) =30, 5 (0= in 2,

where g: H} () — L?(Q) is defined by

gy if [Mgg0) =7

gk = y
glr—— if ||Yllyio)>r
( ||yH(;(Q>> (@)

Choose r sufficiently large such that ||yo]| @) <’ Then, there is an interval
[0,T;] such that ||y(¢ )||H y <rforzel0, T]and Iy (z )||H y > rfort > T, We
have therefore

9%y

ﬁ*Ayﬂ;(y) =f in Qx(0,T,),
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and multiplying this by y, and integrating on Q x (0,7), we get the energy equality
@I+ 013 ) +2 | vO0)
t
= 113+ IvolZy gy 2 [ wox))dx+2 / | frdxas
0 Q 0 Jo

Because y(y) >0 and y(yo) € L' (), by Gronwall’s lemma we see that

T
Iy (12 < (3 + 1ol ) + 21 W00 1@+ [ 1£(5)]l2ds
0( ) 0

and, therefore,
)13+ IOy ) +2 [ W)
. 12
< nlB+ ol 42 [ wookas+ [ 110 1Bas)
T,
< (1B + 013 g+ 2100l )2+ [ 17 ).

The latter estimate shows that, given yo € H} (), y1 € L*(Q), T >0, and f €
L*(Qr), there is a sufficiently large r such that ||y(t)||H6 (@) < rforz€[0,T]. We
may infer, therefore, that for r large enough the function y found as the solution
to (5.150) is, in fact, a solution to equation (5.145) satisfying all the conditions of
Theorem 5.8.

The uniqueness of y satisfying (5.144) and (5.145) is the consequence of the
fact that such a function is the solution (along with z = dy/dt) to the @-accretive
differential equation (5.149).

By the previous proof, it follows that, if one merely assumes that

YEHNRQ), ymeLXR),  ylo) el (Q),

then there is a unique function y € C([0,T]; H} (R)), dy/dt € C([0,T];L*(R)), that
satisfies equation (5.143) in a mild sense. However, if w(yo) ¢ L'(Q) or, if one
drops assumption (ii), then the solution to (5.143) exists locally in time, only; that
is, in a neighborhood of the origin.

Under appropriate assumptions on g and f3, the above existence results extend to
equations of the form

D-arep(P)ren=s  mo

0J .
ye0) =300, 0=y in 2,
y=0 on dQ x (0,7T).
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(See Haraux [28].) In Barbu, Lasiecka and Rammaha [5], the local and global ex-
istence of generalized solutions is studied in the case of more general equations of
the form 5
9%y kp (9

= —A = =Py in Qx(0,T
S - Are b8 (5 ) =biry in@x .7)

where B(r) < Cor™, [y B(s)ds > Cr"t 0 <k <N/(N+2), 1 <p<oco.
It turns out that, if 1 < p < k+m, then there is a global solution but every solution

is only local and blows up if p is greater than m + k. For other recent results in this
context we refer also to the work of Serrin, Todorova, and Vitillaro [38].

5.7 Navier-Stokes Equations

The classical Navier—Stokes equations

31, 1) = VoAy(xt) + (v- V)y(x,1) = f(x,1) + Vp(x,1),
xeQ,t<(0,7)

V-y)(x,1) =0, V(x,t) € Q x(0,T) (5.151)

y=0 on dQ x (0,T)

¥(x,0) = yo(x), xeQ

describe the non-slip motion of a viscous, incompressible, Newtonian fluid in an
open domain Q C RY, N =2 3. Here y = (y1,y2,...,yn) is the velocity field, p is
the pressure, f is the density of an external force, and vy > 0 is the viscosity of the
fluid.

We have used the following standard notation

- )
Vy:dlvy:ZDlyla Dl:a ’ lzl) N
i—1 Xi
N
(y'v)y:Z)’iDiij j=1,...,N.

i=1

By a classical device due to J. Leray, the boundary value problem (5.151) can be
written as an infinite-dimensional Cauchy problem in an appropriate function space
on . To this end we introduce the following spaces

H={ye*Q)";V-y=0,y-v=00n0dQ} (5.152)
V={ye (Hy(Q)"; V-y=0}. (5.153)

Here Vv is the outward normal to 0.
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The space H is a closed subspace of (L?(£2))" and it is a Hilbert space with the
scalar product

(2) = /Qy~zdx (5.154)

1/2
and the corresponding norm |y| = ( Jo \y\zdx) . (We denote by the same symbol

|-| the norm in RV, (L*(Q))", and H, respectively.) The norm of the space V is
denoted by || - || :

12
bl = ([ 1wwfas) 5159

We denote by P: (L?(2))N — H the orthogonal projection of (L?(2))" onto H (the
Leray projector) and set

a(y,z) = / Vy-Vzdx,  Yy,zeV. (5.156)
Q
A= —PA, D(A) = (H*(Q))"nV. (5.157)
Equivalently,
(Av,z) =a(y,z),  Wyz€eV. (5.157)

The Stokes operator A is self-adjoint in H, A € L(V, V') (V' is the dual of V with the
norm denoted by || - ||y) and

(Avy) =yl wyev. (5.158)
Finally, consider the trilinear functional
N
b(y,z,w) = /Q i;y,p,z widx,  Vy,z,weV (5.159)
and we denote by B : V — V' the nonlinear operator defined by
By=P(y-V)y (5.160)

or, equivalently,
(By,w) = b(y,y,w), VYwe V. (5.160)

Let f € L*(0,T;V') and yo € H. The function y : [0, T] — H is said to be a weak
solution to equation (5.151) if

y e L*0,T;V')nC,([0,T);H)nWhi([0,T]; V") (5.161)

%(Y(f%W)+Voa(y(t),1//)+b(y(t)7y(f)7ll/)=(f(t)ﬂ//)7 a.e.1€(0,T),

¥(0) = yo, Yyev.

(5.162)
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(Here (-,-) is, as usual, the pairing between V,V’ and the scalar product of H.)
Equation (5.162) can be equivalently written as

dy
dr
¥(0) =0

(£) + VoAy(r) + By(t) = (1), ae.t€(0,T) (5.163)

where dy/dt is the strong derivative of function y: [0,7] — V.

The function y is said to be the strong solution to (5.151) if y € W1 ([0, T]; H) N
L*(0,T;D(A)) and (5.163) holds with dy/dt € L'(0,T;H) the strong derivative of
functiony : [0,7] — H.

There is a standard approach to existence theory for the Navier—Stokes equation
(5.163) based on the Galerkin approximation scheme (see, e.g., Temam [39]). The
method we use here relies on the general results on the nonlinear Cauchy problem
of monotone type developed before and, although it leads to a comparable result, it
provides a new insight into existence theory of this problem.

It should be said that equation (5.163) is not of monotone type in H, but it can be
treated, however, into this framework by an argument described below.

Before proceeding with the existence for problem (1.1), we pause briefly to
present some fundamental properties of the trilinear functional b defining the inertial
operator B (see Constantin and Foias [19], Temam [39]).

Proposition 5.14. Let 1 <N < 3. Then
b(y,z,w) = —=b(y,w,z), Vy,z,w €V (5.164)
1Dy 2, W) < Cll [l |2l y i1 W » Vet € Vi v E Viny, W € Vi (5.165)

where m; >0, i =1,2,3 and

N
m1+m2+m325 ifmi# —, Vi=1,2,3,
(5.166)

,  forsomei=1,2,3.

(SIS

N
m1+mz+m3>§ ifm; =

Here V,,, = V N (H" (2))V.

Proof. 1t suffices to prove (5.165) for y,z,w € {y € (C5'(2))"; V-y =0}. We have
b(y,z,w) = /Q)’iDiZjodx = /Q (viDi(zjw;) — yiDiw z;)dx
= —/QyiDiwjzjdx: —b(y,z,w)

because V -y = 0. By Holder’s inequality we have

11 1
—F—+—<1 (5.167)

1602, w)| < Dyilg, [Dizj] ,, W], ol
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(Here |-|, is the norm of L/(£2).) On the other hand, by the Sobolev embedding
theorem we have (see Theorem 1.5)

1 1 m
H™(Q)CL%(Q) for—=-——
(@) CL(Q) for - =5-

if m; < N/2. Then, (5.167) yields

‘b(y7sz)| S CHy”ml ||Z||mz+l ||WHm3

ifm <N/2,i=1,2,3.
If one m; is larger than N/2 the previous inequality still remains true because, in
this case,
H™(Q)CL™(Q).
If m; = N /2 then
H™(Q)C (L1(Q)
q>2

and so (5.167) holds for 1 /g>+1/¢g3 < 1 and q; = € where
1 1 1

- =1 —— —
€ 9 g3
Then (5.165) follows for m| +my +m3 > N /2 as claimed.
We have also the interpolation inequality

llutllm < cllaell)™*|ul| &y, for @ =m—£€[0,1]. (5.168)

In particular, it follows by Proposition 5.14 that B is continuous from V to V'.
Indeed, we have

(By—Bz,w) =b(y,y —z,w) +b(y —z,z,w),  VweV
and this yields (notice that || - || = || - ||; and |Ay| = |y|2)
|(By — Bz,w)| < C(|Iylllly = zlllwll + [ly =zl Izl [wl])-
Hence

By —Bz|ly: < Clly—z[|(Iyl| + llzll),  Vy,z€V. (5.169)

We would like to treat (5.163) as a nonlinear Cauchy problem in the space H. How-

ever, because the operator VoA + B is not quasi-m-accretive in H, we first consider a

quasi-m-accretive approximation of the form taken in the proof of Theorem 4.8.
For each M > 0 define the operator By, : V — V’ (see (4.67))

By if Iyl <M,

Byy =4 M? .
WB)’ if [[y|| > M,
y
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and consider the operator Iy : D(Iyy) CH — H
Tii=VeA+By,  D(Iiy) = D(A). (5.170)
Let us show that I, is well defined. Indeed, we have
Lyl < VolAy[+[Buyl, Yy € D(A).
On the other hand, by (5.165) for m; = 1, my = 1/2, m3 = 0, we have for ||y|| <M
|(Buy. w)| = |60y, w)]| < Cllyl 1y 2w

because [[yl|5, < [ly[|'/*[Ay|'/. Hence

Bay| < Clay|'PIyIP2, Wy e D(A).

Similarly, we get for ||y|| > M

1/2)1.,113/2 1/2)1.,113/2
IMyI_|| ||2|y|/||y|\/<C|Ay|/||y|\/

This yields
ITigy| < volay|+Clay| 2 |lylI%, Wy e D(A) (5.171)

as claimed. [J
Lemma 5.2. There is oy such that Iy + ol is m-accretive in H x H.
Proof. We show first that for each v > 0
(I +A)y—Iy+A)z,y—2) > ||y—z|| Vy,z € D(A), for A > C},.
To this end we prove that
|(Buy — Buz,y—z)| < %||y—Z||2+CM|y—Z|2. (5.172)

We treat only the case N = 3 because N = 2 follows in a similar way.
Let ||y|, ||z < M. Then we have

(Bumy —Bumz,y—z) = (By—Bz,y —z) = b(y,y,y —z) —b(2,2,y — 2)
=by—zyy—2)+blz,y—zy—2)=bly—z,y,y—2).

Hence, by Proposition 5.14, for m; = 1, my =0, m3 = 1/2 we have
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|(Buy—Buz,y—2)| = |b(y—z,y,y=2)| < Clly=z[lIlllly—zl 2
< Cly—z[yllly—"?
< Cully=2l*ly—2|"
< 2 ly=2lP+Culy—2P

as desired.
Now consider the case where ||y|| > M, ||z|| > M. We have

(Buy —Bumz,y—=z)

M? M* M
=T (b()’a%y—z) _b(szay_Z)) + (2 - 2) b(ZaZ7y_Z>
[yl Iy~ lzll

2

M 2 2
= Wb(y_Z7y,y_Z)+M2 (HZ”Hyll> b(Z,Z,y_Z)~
y

2
1P el
This yields
CcM?
|Bry—Buz,y=2)| < o Iy=2ly—2l?
cMm? ) )
o3 [IelP= 1P [l =z 2
1P

v 2 2
< 5 =zl +Cyly—2l".

Assume now that ||y|| > M, ||z|]| < M. We have

|(Buy —Bmz,y —z)| = ‘| P b(y,y,y—2) —b(z,2,y —2)
M2
<|— —1||b(z,z,y—2)| + zlb(y,y, z) —b(z,2,y —2)|
[l [l
< ||Y||2 1/2 1/2 b
<C——5— e || P lly =zl y —z| 2|( —2,5,y—2)|

3/2 1/2
< Cyly—2ll*ly—="

which again implies (5.172), as claimed.
We note also that by (5.169) it follows that

1Bsy — Buzllys < Clly—zl[([Iyl +ll]),  ¥yzeV, (5.173)

where C is independent of M.
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Let us now proceed with the proof of oy,-m-accretivity of I;. Consider the ope-

rator

Fyu = voAu+ Byu+ oyu, Yu € D(Fy) (5.174)
D(Fy) = {u €V; voAu+Byu € H}. '

By (5.172) we see that for oy; > Cyy the operator u — VoAu + Byu + Opu is mono-
tone, coercive, and continuous from V to V’. Hence its restriction to H; that is, Fy
is maximal monotone (m-accretive) in H X H. To complete the proof it suffices to
show that D(Fy) = D(A) for oy large enough. (Clearly D(A) C D(Fy).)

Note first that by (5.165) we have

|(Buy, w)| < Clb(y,y,w)| <ClylllIylls W],  YweH,
and this yields by interpolation (see (5.168))
[Bu ()] < CllylI?ay]'/? < Culay] /2.

Hence

1 1
Ayl < 3Tyl + [Buy]) < - (L] +Culay'?),  VyeD(A);

that is,
|Ay| < Cp(|Taay| + 1), Yy € D(A). (5.175)

Now we consider the operators

Fyy =wo(1-€)A, D(Fy) = D(A)
Ff = VoA + By + aml, D(Fg) ={u€V; evoAu+Byu € H},

where oy is large enough so that F is m-accretive in H x H. (We have seen above
that such an o exists.)
We have

|FZ()| < evolAy| + [Bay| + oy

< evolAy| + CulAy|"* + owly| < e(1+ 8)|Ay] + awly| +Cly
(1+5

<
~ v(l-

IFM y)| + amlyl +Ciy, ¥y € D(A) = D(Fyy).

Thus for € small enough it follows by Proposition 3.9 that F}, + F{, with the domain
D(A) is m-accretive in H x H. Because Fy = F}, + F5 on D(A) C D(Fy) we infer
that D(Fj) = D(A) as claimed. O

For each M > 0 consider the equation

dy _
= O+ vody(@) +Buy(t) = f(t),  1€(0,T) (5.176)

¥(0) =yo.
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Proposition 5.15. Let yy € D(A) and f € WH'([0,T);H) be given. Then there is
a unique solution yyy € W'([0,T];H) N L*(0,T;D(A)) NC([0,T]; V) to equation
(5.176). Moreover, (d* /dt)yu(t) exists for all t € [0,T) and

d+
EyM(t)quOAyM(t)JrBMyM(t) = f(1), Vi €[0,T). (5.177)

Proof. This follows by Theorem 4.4. Because Iysyy = VoAyy +Buym € L°(0,T; H),
by (5.175) we infer that Ayy, € L*(0,T;H). As dyy /dt € L*(0,T;H), we conclude

also that yyr € C([0,T];V)NL™(0,T;D(A)), as claimed. O

Now we are ready to formulate the main existence result for the strong solutions
to Navier—Stokes equation (5.151) ((5.151)').

Theorem 5.9. Let N = 2,3 and f € W'([0,T];H), yo € D(A) where 0 < T < oo.
Then there is a unique functiony € W= ([0, T*); H)NL*(0,T*;D(A))NC([0,T*]; V)
such that

dy(t)

= VWA +By(1) = f(t), aer€(0,T7), (5.178)

¥(0) = yo,
for some T* =T*(||yo||) < T. If N =2 then T* = T. Moreover, y(t) is right diffe-
rentiable and

+
cj{—ty(t)—i-voAy(t)—f—By(t) = f(¢), Vi € [0,T"). (5.179)

Proof. The idea of the proof is to show that for M sufficiently large the flow y(¢),
defined by Proposition 5.15, is independent of M on each interval [0, 7] if N = 2 or
on [0,T(yo)] if N = 3. Let yy be the solution to (5.176); that is,

%(t)+v0AyM(t)+BMYM(I):f(t), ae.t1€(0,T),
(5.180)
¥(0) =yo.

If we multiply (5.180) by yys and integrate on (0,7), we get
2 ! 2 2 LT 2
O +vo [ (o) Pds <€ (ol + 5 [ r@Par). o
Next, we multiply (5.180) (scalarly in H) by Ay(¢). We get

% yas ()11 + volAyar () < |(Baayaa (), Avaa (£)| 4 £ (1) | A,
ae.r€(0,7).

N =

This yields
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ot

()P +vo [ 1Ay () ds
T , (5.181)

<o (bl o [ 1r0Ra+ [ 1Euamias).

On the other hand, for N = 3, by (5.165) we have (the case N =2 is treated separately

below)
|(Buym,Aym)| < |b(ym,ym,Aym)|

< Cllslllmll olomd
< Cllym | *ayu’?,  ae.r€(0,T).

(Everywhere in the following C is independent of M, vy.) Then, by (5.181) we have
2 ! 2
w1 +vo | Avm(s)ds
1 [T '
<l o [ 1r@Pars [  a(o) s

I I v [
<c(IbolP 5 [ 1rwRar 5 [ oo)%s) + 3 [ 1o Pas
Vo Jo Vo Jo 2 Jo
vVt €[0,T].
Finally,
Vo !
o)1+ 5 [ Ayae(s) s
L . (5.182)
<o (Il +5- [ 176+ [ Iom(o)s).
00 Vo Jo

Next, we consider the integral inequality

1 T 1 t
0P <G (ol oo [ 1r6Pas+ - [ bu)lfas). 6189

We have )

ym@|” < e@(t),  Vte(0,T),
where c

¢ <@, Ve (0T)

Vo
LT 2
0(0) = Co ol +- [ r)ds ).
0 /0

This yields

vo@3(0) \"? v
Pl < <v0—3r<p3<o>) e (0’ 3<p30<o>> '
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Hence

30 1/3
||yM<r>|2s(%) L owe(r),  (5.184)

where
Vo

T = .
3 2 1 T 2 :
365 (Iboll*+ - [ 17)Pds
Vo Jo

Then, by (5.182) we get

t T
P+ [ avws)Pas < ca(@) (ol + - [ rtoPar).

(5.185)
0<t<T*-6.
For N =2, we have (see (5.165))
|(Buaywa, Ayan)| < Clym] " [[yll|Ayaa |2
Vo 2, C 4
< 2A el .
<3 |Aym| +VOHyMH
This yields
Vo t
I )P+ 5 [ ayai(s) s
1 T 1
< (ol +op [ 0P [ wo)1fas).
0J0 Vo Jo
Then, by (5.182) and the Gronwall lemma, we obtain
b1+ [ Wm(o)Pas <€ (Il + - [ 110 Par)
2 Jo - vo Jo ’ (5.186)

Vi €(0,T).

By (5.184), (5.186) we infer that for M large enough, ||yy(?)|| < M on (0,T*) if
N =3 or on the whole of (0,7) if N = 2.

Hence Byyy = Byy on (0,7%) (respectively on (0,7)) and so yy =y is a solu-
tion to (5.178). This completes the proof of existence.

Uniqueness. If y1,y, are two solutions to (5.178), we have

2 ) =3P +vollyi () ()P

<|(B(y)(t) = By2(t),y1(t) = ya(1))]
= [b(y1(t),y1(t),y1(t) = y2(2)) —b(y2(t),y2(2), 31 () — y2(1))|
<Cllyr(6) =y )P Uy O+ [y20)l),  ae.r€(0,T7).
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Hence, y; = y;.
It is useful to note that the solution y to (5.178) satisfies the estimates

t 1 (T
b+ [ @R <c (ol + 5 [ oPas) 68y
and (for N = 3)

@I +vo [ ' lay(s)2ds

| o (5.188)
e+ [ robar) ([ 725 41). e
Vo Jo o T*—t
whereas, for N = 2,
O+ [ 1) Pas < (ool + - [0 Par).
0 vo Jo (5.189)

Vi€ (0,T),

where C is independent of yg and f.
If N =2, we have a sharper estimate for y. Indeed, if we multiply (5.178) by tAy
and integrate on (0,7), we get after integration by parts

S0P+ vo [ slav(s)Pas
t 1 t
= [ 6b(3(). (). Av() = s(£(5). Av(s)ds + 5 [ 5(s)]Pds
0 0
<c /0 s|Ay(s>|3/2|y<s>\1/2||y<s>||ds+% /0 slAy(s)|*ds
1t 1/t
+5 [ slr@Pas+ 5 [yl
Then, by (5.188), we get the estimate

t T
()P [ savioPas<e(boP+ o [ 1o Par).
Vre(0,7T).

(5.190)

Estimates (5.186), (5.188), and (5.190) suggest that equation (5.151) could have a
strong solution y under weaker assumptions on yg and f. We show below that this is
indeed the case. [

Theorem 5.10. Let yo € H, f € L*(0,T;H), T >0, and N = 2. Then there is a
unique solution
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y € C(]0,T);V)NC,([0,T];H)NL*(0,T;V),
1'%y € I2(0,T;D(A)) NL=(0,T;V),

d d
129 C 120 7-H Y 12/0+€) o TV
t S 0 ’ ) , O? ’

to equation (5.178); that is,

D)+ vody(1) +By(1) = (1), a1 € (0,7)

¥(0) = yo.

(5.191)

Ifyo €V, theny € L*(0,T;V)NL*(0,T;D(A)).
Proof. Let {y}} C D(A) and {f;} € W"'([0,T];H) be such that

y{; — yo strongly in H,
fi — f  strongly in L?(0,T;H).

By (5.187), (5.190), we have
> (T 2 2 (T 2
ly;(®)] +/0 ly; ()] "de +1|y;(0)| +/0 tlAy;(0)|"dt<C,  1€(0,T).
Then, by (5.165), we obtain that

T
/ || By;(t 2/ (1+e) dt+/ I‘Byj(t)‘zdtgc, Ve >0
0

because
By, 0)| = [67.35,0)] < Clyi| "Iy, [Avs] )
and
|Byj @) < Clyjll[lysllel-
This yields
1By | < Clys] "y [avil ",
1Byl < Cllyillellyill < €llvsll ™ il
Hence

2/(14€) dvi(t
H‘ (0

[ o

Because the embeddings D(A) CV C H C V' are compact, it follows by the Ascoli—
Arzela theorem that on a subsequence, again denoted y;, we have

v
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Jj—reo

yj(t) — () inC([0,T;V')
yi —y weak-star in L= (0,T;H),
weakly in L?(0,T;V),

s d
NG % — I d%l weakly in L*(0,T;H)
Ay; — Ay weakly in L*(0,T;V"),

Viyj — iy weak-star in L=(0,T;V),
weakly in L?(0,T;D(A)).

Moreover, by the Aubin compactness theorem, we have
Vty;(t) — /ty(t)  uniformly in H on [0,T]
Viy; — \/ty strongly in L*(0,T;V).
Next, we have
|(Byj(1) = By(1), @) | < [b(y;(1) = y(1),3; (1), @)| + |6 (3(1),y;(t) = (t), 9)|
< Cly(r) =y ||y 1) = 3(0) ||1/2|Ay1 OIS OIS
+ Cly @l =y O 2O 2|40 0) = y0) gl

1/2

Hence,
By (1) = By(1)| < C[ly;(0)—y@)]|"*(|Ay; ()] [yi0) = y@) [y ()]

|1/2 ’1/2).

+ @)1 A ) —y)] 2]y, ()

We have, therefore,
T 5 b
/0 t*|By;(t) —By(t)|"dt -0 as j — oo.

Letting j — oo, we conclude that y satisfies, a.e. on (0,7), equation (5.191) and that

O + b0+ [ (O +a P <

2
O‘ )mga

where d /dt is considered in the sense of distributions.
2 T 2
s +vo |~ JAvi(6)ar < €

2/ (1+¢) dy
— (¢
Y

+t

If yo € V, then we have
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and this implies the last part of the theorem. This completes the proof. (The unique-
ness follows as in the proof of Theorem 5.9.) [

Theorem 5.11. Let N =3, yo € V, and f € L*(0,T;H). Then there is

Ty =T([lyoll, ||fHL2(0,T;H))

such that on (0,Ty) equation (5.151) has a unique solution

y € L=(0,T;;V)NL*(0,T5;D(A) NC([0, T ]; H)
dy

= € L*(0,Ty;H), By € L*(0,Ty;H).

Proof. Let {yé} and {f;} be as in the proof of Theorem 5.10 (yé — yp in V this

time.) By the above estimates (see (5.188)), we have

T T
2 0 2 1 *
Iy @)+ vo [ lay o) Par <€ (||y02 o f<s>|2ds) . MelT),
where T < T* < T.
We also have (see (5.165))

1/2 1/2

<alay;0|'?, vee(,1y).

2
)mgc

yj(t) — y(t)  strongly in H uniformly on [0, T]
weak-star in L*(0,T;V)

1By; (1)] < Clly; )| |4y; )|

[ <|By.,-<r> %0

Hence, on a subsequence

v;(0)]

Hence,

dyj _ 4y
dt dt
Ay; — Ay  weakly in L*(0,T;H)

By, — 1 weakly in L?(0,T;H).

weakly in L?(0,T; H)

Moreover, by the Aubin compactness theorem we have y; — y strongly in L*(0,T;V).
Note also that, by (5.165), we have

3/2

|(By; — By, 0)| < C(ly; [ A0; =)+ [[ys =] ID1]32) 1-

Hence,
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T T ) 1/2 T 1/2
|By; = Byldr <C ([ |lv;—y|[dr v =] |AGy; —y)|ar
0 0 0
T T
+f |Ay|”2||y||3/2dr)sc [ sl 0 asj—o
and, therefore,

By; — By strongly in LY(0,T;H),

which implies that 1 = By. Hence, y is a strong solution on (0, 7;;'). The uniqueness
is immediate. [

The main existence result for a weak solution to equation (5.151) ((5.151)') is
Leray’s theorem below.

Theorem 5.12. Let yo € H, f € L*(0,T;V'). Then there is at least one weak solution
y* to equation (5.151). Moreover,

d *
Tyt e I*B0,T;V")  forN=3. (5.192)
d k
Tyr e Y0490, 1;V")  for N =2. (5.193)

If N =2, there is a unique weak solution satisfying (5.193).

Proof. We return to approximating equation (5.176) and note the estimates

T T
0P+ [ Iow0lPar < (P + [ 170 Bar). (5.194)
0 0

(For simplicity, we denote below by |- |. the norm || - ||y of V'.) We also have by
(5.165)

|(Buym (1), w)] < Cllym ()13 ol O Iw] < Clyma 1 lyaa @) 1w

Hence, |Byyum|, < C||y114||3/2sz|1/2 and, therefore,
T 4/3 2 [T 2
| B! dl§C<|y0| +/ If(t)l*dt> (5.195)
Tldyy ,\[*? 2 (T 2
/ DM () dt<C<yo| +/ |f(t)*dt>. (5.196)
0 | dt . 0

For N =2 we have (see (5.165)) form; =€, my =0, m3 =1,

[Buyw (1)), < Clym (O]~ [lym ()] < Callyme (1))

Hence,
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/ T (| dym
0 dt

Assume now that yo € H and f € L*(0,T;V").
Lety) € D(A) and {f;} C W"1([0,T]; H) be such that

2/(1+¢)

+ |BMyM|§/<‘+8>> dt<C forN=2. (5.197)

*

Yo —yo inH,  fj— f inL*(0,T;V").

Let y; be the corresponding solution to equation (5.151). By estimates (5.195)-
(5.197), we have for a constant C independent of M,

I (Hyj||2+ Hi,y’ " \BMyj|i/3> di+ |y <€ (5.198)
if N=3, and
/UT <||y,~(z)||2+H‘Zytf 2/<1+s)+| vil/t +8)>dt+|yj(l)|2<c (5.199)
if N=2.

Hence, on a subsequence we have
yj —yu  weaklyin L*(0,T;V)
Ay; — Ayy  weakly in L2(0,T;V’)

dyj _ dym

5 o weakly in L*3(0,T;V') if N = 3

weakly in L¥ (1€ (0,T;V') if N =2
Buy; — nu weakly in L*3(0,T;V') if N = 3
weakly in L2 (1+8)(0,T;V') if N = 2.

Moreover, recalling inequality (5.172) we get

2d[|y, yk(t)\2+EHyj(t —w@)|?

< o |y;(1) | +|£i(0) = fie@) ||y () =y @) |, -

By Gronwall’s lemma we have
2 | P T 2
i) =@ < sk +¢ [ 150 — o)

and, therefore,
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’ 2 i )P ’ 2
/0 () =yi(e)||"ar < € (‘yoyo' +/0 |£(0) fk(t)|*dt) :
Hence,

yj —ym strongly in L*(0,T;V)NC([0,T);H).

Clearly, we have

dji;” (t) +vAym(t) +mu(t) = f(t), ae.te(0,T)

ym(0) = yo.
On the other hand, by (5.165), where m; = 1, my = 0, m3 = 1, it follows that

[Baryj = Buym |, < Clly; =y (|| + ylD)-
Hence,
Bmy; — Byym =nu  strongly in L'(0,T;V").

We have shown therefore that for each yo € H and f € L>(0,T;V') the equation
dym

5 (£) + VAyM(t) +Buym(t) = f(t), ae.t€(0,T)

ym(0) =yo

(5.200)

has a solution yy € L2(0,T;V)NC([0,T]; H) with dyy /dt € L*/3(0,T;V') if N = 3,
dyy /dt € L¥(1F8)(0,T;V') if N = 2. Moreover, yy satisfies estimates (5.194)—
(5.196).

Now, we let M — . Then on a subsequence, again denoted M, we have

yu — y* weak-star in L= (0,T;H)
weakly in L?(0,T;V)

dyw  dy’

oM 2

in 74/3 RYAW —
” 7 weakly in L*/°(0,T; V') if N =3

weakly in L¥ (148 (0, T;V') if N =2

Ayy — Ay* weakly in L*(0,T;V’)

Byyw — N weakly in L3(0,T;V') if N =3
weakly in L2/(1+€) (0, T; V') if N = 2.

We have

*

D)+ A () 410 = £, ac.in (0.7)

y*(0) = yo.
To conclude the proof it remains to be shown that 1(t) = By*(¢), a.e.z € (0,T).
We note first that, by Aubin’s compactness theorem, for M — oo,

(5.201)
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yu — y"  strongly in L2(0,T;H).

We note also that by (5.194) we have m{t; |[yn(t)|| > M} < C/M>.
Let ¢ € L™(0,T;7¥). Then, we have

T
[ 1B~y gl

< [ 1Byu=By" @)lar+C [l (vl w72+ 112
M M

where Ey = {t; ||lym(t)|| > M}. Hence, by estimates (5.194) we have

T
| VB~ By @)lar
T
S/O (lb(YM_y*a)’Ma(PN"_‘b(y*ayM_y*a(P)Ddt+CM_2||(P||L°°(O,T;V)'

Recalling that yy; — y* strongly in L(0,T; H) and weakly in L>(0,T;V), we get
T

—oo J

where 7' = {¢ € C7(R2); divp =0}. Hence, n = By* and this concludes the proof.
If N = 2, the solution is unique. Indeed, for two such solutions y;,y, we have

1 d 2 2
3 E|Y1 = w2 +volyr =y2lI" + b1 —y2,y1,91 —=y2) =0, ae.t€(0,T).
This yields
1 d 2 2
2 Eb’l =2+ wollyr =2 < Cll» —)’2\\1/2\\Y1||||y1 —y2||1/2

< Chyr=yalllyr =y2llly1l-
By Gronwall’s lemma, we get y; = y. [

Remark 5.6. The existence results presented in this section are classic and can be
found in a slightly different form in the monographs of Temam [39], Constantin
and Foias [19]. However, the semigroup approach used here is new and it closely
follows the work of Barbu and Sritharan [6].

Perhaps the main advantage of the semigroup approach is that one can apply the
general theory developed in Chapter 4 to get existence, regularity, and approxima-
tion results for Navier—Stokes equations.

In fact, as shown earlier, the Navier—Stokes flow ¢ — y(¢) is the restriction to
[0,T] of the flow ¢t — yu(f) generated by an equation of quasi-m-accretive type.
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Bibliographical Remarks

There is an extensive literature on semilinear parabolic equations, parabolic varia-
tional inequalities, and the Stefan problem (see Lions [33], Duvaut and Lions [22],
Friedman [27]and Elliott and Ockendon [23] for significant results and complete re-
ferences on this subject). Here, we were primarily interested in the existence results
that arise as direct consequences of the general theory developed previously, and
we tried to put in perspective those models of free boundary problems that can be
formulated as nonlinear differential equations of accretive type. The L!-space semi-
group approach to the nonlinear diffusion equation was initiated by Bénilan [8] (see
also Konishi [29]), and the H ! () approach is due to Brezis [15]. The smooth-
ing effect of the semigroup generated by the semilinear elliptic operator in L' ()
(Proposition 5.5) is due to Evans [24, 25]. The analogous result for the nonlinear
diffusion operator in L' () (Theorem 5.4) was first established by Bénilan [8], and
Véron [41], but the proof given here is essentially due to Pazy [36]. For other re-
lated contributions to the existence and regularity of solutions to the porous medium
equation, we refer to Bénilan, Crandall, and Pierre [10], and Brezis and Crandall
[16]. The semigroup approach to the conservation law equation (Theorem 5.6) is
due to Crandall [20]. Theorem 5.7 along with other existence results for abstract hy-
perbolic equations has been established by Brezis [15] (see also Haraux’s book [28]
and Barbu [4]). The semigroup approach to Navier—Stokes equations was developed
in the works of Barbu [3] and Barbu and Sritharan [6] (see also Barbu and Sritharan
[7] and Lefter [32] for other results in this direction).
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abstract elliptic variational inequality, 72
accretive, 97

bilinear, 16
Bochner integrable, 21
Brezis—Ekeland principle, 167

Carathéodory integrand, 56
closed, 100

coercive, 16, 29

conjugate, 6

continuous, 16

convex integrands, 56
cyclically monotone, 53

demiclosed, 100
demicontinuous, 29
directional derivative, 6
dissipative, 98, 157
dissipative system, 157
distribution, 10

duality mapping, 1

elliptic variational inequality, 61
enthalpy, 222

entropy, 241

entropy solution, 241

equation of conservation laws, 241

filtration, 183

Fréchet differentiable, 7
Fréchet differential, 7
free boundary, 68, 77, 221
function
absolutely continuous, 22
finitely valued, 21

Gateaux differentiable, 6
Gateaux differential, 6

hemicontinuous, 29

indicator function, 8
infinitesimal generator, 155
integral solution, 132

Lax—Milgram lemma, 16
Lie-Trotter product, 174
lower semicontinuous (l.s.c.), 5

maximal accretive, 97

maximal cyclically monotone, 53
maximal dissipative, 98

maximal monotone, 28

maximal monotone sets, 53

mild solution, 129, 239

minimal section, 101

monotone, 28, 46

Moreau regularization, 48
moving boundary, 221

nonlinear diffusion operator, 68
nonlinear evolution associated, 131

normal convex integrand, 56

obstacle parabolic problem, 217
obstacle problem, 61
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phase function, 236
phase-field system, 235
Poincaré inequality, 15
porous medium equation, 227
proper convex function, 5

quasi-m-accretive, 98
quasi-accretive, 98, 127

reflection problem, 166

self-adjoint operators, 54
semigroup solution, 239
semilinear elliptic operators, 59
Signorini problem, 68
Skorohod problem, 189
Sobolev embedding theorem, 13
Sobolev space, 10, 11

Stokes operator, 251

strictly convex, 2

strong convergence, 1

Index

strong solution, 194, 252

strongly measurable, 21

subdifferential, 7

subgradient, 7

subpotential maximal monotone operator, 47
support, 10

support function, 8

trace, 13

uniformly convex, 2
variational solution, 17
weak, 17

weak convergence, 1
weak solution, 251
weak-star, 1

weakly measurable, 22

Yosida approximation, 37, 99
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