Chapter 4

Uniqueness, (zeneration of
Contraction Semigroups, Error
Estimates

In all this section we consider the “quadratic” approximation scheme (2.0.3b),
(2.0.4) for 2-curves of maximal slope and we identify the “weak” topology o with
the “strong” one induced by the distance d as in Remark 2.1.1: thus we are as-
suming that

p=2, (,d)isa complete metric space and (4.0.1)
¢ . — (—00,+00] is a proper, coercive (2.4.10), L.s.c. functional, e

but we are not imposing any compactness assumptions on the sublevels of ¢.
Existence, uniqueness and semigroup properties for minimizing movement u €
MM (®;up) (and not simply the generalized ones, recall Definition 2.0.6) are well
known in the case of lower semicontinuous conver functionals in Hilbert spaces
[38]. In this framework the resolvent operator in J;[-] (3.1.2) is single valued and
non exrpansive, i.e.

d(J;[u), J-[v]) < d(u,v) Vu,ve.S, 7>0 (4.0.2)

this property is a key ingredient, as in the celebrated CRANDALL-LIGGET gener-
ation Theorem [58], to prove the uniform convergence of the exponential formula
(cf. (2.0.9))

ult) = Tim (Joya)"uol,  d(u(t), (Jipn)"[u0]) < %jﬁ“@”

n—oo
and therefore to define a contraction semigroup on D(¢). Being generated by a
convex functional, this semigroup exhibits a nice regularizing effect [37], since

(4.0.3)
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u(t) € D(|0¢|) whenever ¢ > 0 even if the starting value wo simply belongs to

D(¢). Moreover the function u can be characterized as the unique solution of the
evolution variational inequality

(gu(t), ult) —v) + o(u(t)) < d(v) Vv e D(9), (4.0.4)

(+,-) being the scalar product in .7.

More recently, optimal a priori and a posteriori error estimates have also
been derived [23, 133, 118]: the original O(7/2) = O(1//n) order of convergence
established by Crandall and Ligget for ug € D(]0¢|) and a uniform partition
(2.0.8), has been improved to

and extended to the general scheme (2.0.4), (2.0.7)
PT0.0(0) < rl(9(00) ~inf ). T, 1) < o2 2D a0

thus establishing an optimal error estimate of the same order O(|7|) of the Euler
method in a smooth and finite dimensional setting.

Similar results for gradient flows of convex functionals in general (non Hilber-
tian) Banach spaces are still completely open: at least heuristically, this fact sug-
gests that some structural property of the distance should play a crucial role,
besides the convexity of the functional ¢.

A first step in this direction has been obtained by U. MAYER [110] (see
also [96]), who considered gradient flows of geodesically convex functionals on
nonpositively curved metric spaces: these are length spaces (i.e. each couple of
points vg,v1 can be connected through a minimal geodesic) where the distance
maps

v +— 2d*(v, w) are 1-convex along geodesics Vw € .. (4.0.7)

This property was introduced by Aleksandrov on the basis of the analogous in-
equality satisfied in Euclidean spaces (2.4.4) and in Riemannian manifolds of non-
positive sectional curvature [95, §2.3]; it allows to prove (4.0.2), and to obtain the
generation formula (4.0.3) by following the same Crandall-Liggett arguments. Ob-
serve that MAYER’S assumptions yield in particular that the variational functional
defined by (2.0.3b)

I 5
v O(r,w;v) = Zd (v,w) + B(v) (4.0.8)

is (771 + \)-conver along geodesics Yw € 7.

These assumptions, though quite general, do not cover the case of the metric
space of probability measures endowed with the L2-Wasserstein distance: we will



7

show in Section 7.3 that, in fact, the distance of this space satisfies the opposite
inequality, thus providing a positively curved space, as formally suggested also by
[124]. Example 7.3.3 will also show that the squared L2-Wasserstein distance does
not satisfy any A-convexity properties, even for negative choice of A € R.

Our idea is to concentrate our attention directly on the functional ®(7,w; )
and to allow more flexibility in the choice of the connecting curves, along which
it has to satisfies the convexity assumption (4.0.8): we formalize this requirement
in the following assumption:

Assumption 4.0.1 ((77! + )\)-convexity of ®(7,u;-)). We suppose that for every
choice of w, v, and vy in D(P) there exists a curve v = v, t € [0,1], with
Yo = vVg,7y1 = v1 such that

1 1
v ®(1,w;v) is (= + A)-convex on v for each 0 < T < = (4.0.9)
T

i.e. the map ®(1,w;~y;) satisfies the inequality

1+ A7
T

O(r,w;y) < (1= t)P(1,w;vg) + tP(1,w;v1) — t(1 —t)d*(vo,v1). (4.0.10)

Remark 4.0.2. Of course, Assumption 4.0.1 covers the case of a (geodesically)
A-convex functional on a nonpositively curved metric space considered by [110],
in particular the case of a (geodesically) A-convex functional in a Riemannian
manifold of nonpositive sectional curvature or in a Hilbert space.

Remark 4.0.3. Assumption 4.0.1 is stronger than 2.4.5, since this last one is a
particular case of (4.0.1) when the “base point” w coincides with vg.

We collect the main results in this case

Theorem 4.0.4 (Generation and main properties of the evolution semigroup). Let
us assume that (4.0.1) and the convexity Assumption 4.0.1 hold for some A € R.

i) Convergence and exponential formula: for each ug € D(¢) there exists a
unique element u = Sug] in MM (P;ug) which therefore can be expressed
through the exponential formula

u(t) = Suo](t) = lim (Jo/m)" [uo]- (4.0.11)

ii) Regularizing effect: w is a locally Lipschitz curve of maximal slope with u(t) €
D(|0¢|) C D(¢) for t > 0; in particular, if X > 0, the following a priori
bounds hold:

B(u(t)) < duluo) < 6(e) + 2 d(v,0) Vo € D(B),

(4.0.12)
06 (w(t)) < 106P(0) + 5 (v,u0) Vo€ D(g))
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iii) Uniqueness and evolution variational inequalities: u is the unique solution of
the evolution variational inequality

1d 1

EEd%u(t),v) + E/\dz(u(t),v) +ou(t)) < op(v) L'-ae. t >0, Yo € D(¢),
(4.0.13)

among all the locally absolutely continuous curves such that limy o u(t) = ug

in 7.
iv) Contraction semigroup: The map t — Sluog|(t) is a A-contracting semigroup
i.€.

d(S[uo)(t), S[vo](t)) < e *d(ug,v0) VYuo,vo € D(9). (4.0.14)

v) Optimal a priori estimate: if ug € D(¢p) and A =0 then

2 (o)1), ()" 0] ) < £ (6(00) — 1 (00)) < 251002 0). (10.15)

n

Remark 4.0.5. Let us collect some comments about this result:

(a) The regularizing effect provided by (4.0.12) is stronger than the analogous
property proved in Theorem 2.4.15 for A-convex function, since in this case we
simply need ug € D(¢) instead of uy € D(¢). Inequality (4.0.12) also implies a
faster decay of [0¢|(u(t)) as t T +oc.

(b) Since for differentiable curves u in a Hilbert space . = J#

d 1d

(Zul),ult) = v) = 3= |u(t) = vf? = Ld

2
= 2dtd (u(t),v) YveH,

the variational inequality formulation (4.0.13) is formally equivalent to (4.0.4) (in
the case A = 0), but it does not require neither the existence of the pointwise
derivative of u nor a vectorial structure. A similar idea was introduced by P.
BENILAN [27] for the definition of the integral solutions of evolution equations
governed by m-accretive operators in Banach spaces. The integral formulation
corresponds to consider (4.0.13) in the weaker distributional sense:

FE(0).0) = 58wl 0) < [ (600) = blu(r)) = FE(ulr). ) dr. - (4.0.16)

for every v € D(¢) and 0 < s < ¢; in this way, one can simply require that u is a
continuous curve with ¢ ou € L}, (0, +00), thus avoiding any a priori regularity
assumption on the evolution curve. It would not be difficult to show that there
exists at most one integral solution with prescribed initial datum and that this

formulation is equivalent to (4.0.13).
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(¢) The semigroup S satisfies the contracting property (4.0.14) (e.g. for A = 0)
even if at the discrete level the resolvent operator does not satisfy in general the
analogous property (4.0.2).

(d) In the case A > 0 (4.0.14) provides another estimates of the exponential decay
of the solution w to the unique minimum point @ of ¢ (cf. (2.4.12)), as already
discussed in Theorem 2.4.14, i.e.

d(u(t), ) < e Md(ug,u) VYt > 0. (4.0.17)

(e) The estimates (4.0.15) are exactly the same of the Hilbert framework: in fact
the first one is even slightly better than the previously known results, since it
exhibits an order of convergence o(1/1/n) instead of O(y/1/n) for uy € D(¢)
and it shows that the error is related to the speed of convergence of the Moreau-
Yosida approximation ¢, to ¢ as 7 | 0. Starting from this formula, it would not
be difficult to relate the order of convergence to the regularity of ug, measured in
suitable (nonlinear) interpolation classes between D(¢) and D(|0¢|) (see e.g. [39],
24]).

In the limiting case A = 0 the exponential decay does not occur, in general,
but we can still prove some weaker results on the asymptotic behaviour of u, which
are easy consequences of (4.0.12) and of (4.0.13).

Corollary 4.0.6. Suppose that (4.0.1) and the convexity Assumption 4.0.1 hold with
A =0, and that u is a minimum point for ¢. Then the solution w = S[ug| provided
by Theorem 4.0.4 satisfies

d(uo, ) __ d*(uo,u)
09| (u(t)) < % pu(t)) — o(u) < 272 (4.0.18)

the map t— d(u(t),u) is not increasing.

In particular, if the sublevels of ¢ are compact, then u(t) A Uso aS T — 00 and U
is a minimum point for ¢.

General a priori and a posteriori error estimates. (4.0.15) is a particular case of
the general error estimates which can also be proved for non uniform partitions;
quite surprisingly, they reproduce exactly the same structure of the Hilbertian
setting and can be derived by a preliminary a posteriori error analysis (we refer
to [118] for a detailed account of the various contributions to the subject of the a
priori and a posteriori error estimates in the Hilbert case).

As we have already seen in (4.0.15), for each estimate the order of convergence
depends on the regularity of the initial datum: the best one is obtained if uy €
D(|04]), whereas an intermediate order O(y/]7[) can be proved if ug € D(¢);
simple linear examples show that these bounds are optimal.

We first present the most interesting result for A = 0 and then we will show
how the various constants are affected by different values of \.
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Theorem 4.0.7 (The case A = 0). Suppose that (4.0.1) and the convexity Assump-
tion 4.0.1 hold with A = 0, let w € MM (®;ug) be the unique solution of the
equation (4.0.13) and let U, be a discrete solution associated to the partition Py
(2.0.1). Ifug € D(¢) and T =tY € P,

N—-1
d*(U(T),u(T)) < d* (U2, u) + Y 7262, (4.0.19)
n=1
where - . P
g o= W) 00 4 LU (4.0.20)
Tn Tn
and
N
S msr <lrl(e(UD) - er(UY) ) (4.0.21)
n=1

if UL = ug we have
d2(U.(T), u(T)) < |T|(¢(u0) - ¢T(u0)) < \T\(¢(u0) figﬂfgﬁ) VT > 0. (4.0.22)

If UL € D(|0¢|) we have

- il
> T < 5109l (UD): (4.0.23)
n=1
if UL = ug we have
2
d*(U(T),u(T)) < %\6@2(%) VT > 0. (4.0.24)

Remark 4.0.8. (4.0.21) is slightly worse than (4.0.15), which in the case of a uni-
form mesh and ug € D(¢) provides an o(,/|7|) estimates, instead of O(+/|7|): this
fact depends on a finer cancellation effect which seems to be related to the choice
of uniform step sizes.

In the case A # 0 the error d(U,
nential factor e~

(T),u(T)) should be affected by an expo-
, corresponding to (4.0.14) or e=*=T where

~ log(1+ Al7|)

Ar
7|

as for the discrete bounds of Lemma 3.4.1; (4.0.25)
the involved constants could also be perturbed by the presence of A: here the
main technical difficulty is to obtain estimates which exhibit the right coefficient
of the exponential grow (or decay) and constants which reduce to the optimal ones
(4.0.22), (4.0.24) when A = 0.

We limit us to detail the a priori bounds of the error: we adopt the convention
to denote by ¢ = ¢(A, |T|,T) the constants which depend only on the parameters
A, ||, T, exhibit at most a polynomial (in fact linear or quadratic) growth with
respect to 7', and are asymptotic to 1 as A — 0.
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Theorem 4.0.9 (The case A < 0). Suppose that (4.0.1) and the convexity Assump-
tion 4.0.1 holds for A\ < 0, let u € MM (®;ug) be the unique solution of the
equation (4.0.13) and let U, be the discrete solution associated to the partition Py
in (2.0.1) with |T| < (=\)"L If UL = ug € D(¢) we have

d2(T.(T), u(T)) SCIT\(gb(uo)fi}yl]fqb)e_Z’\T, = (1+,/§\A|m)2. (4.0.26)

If U2 = ug € D(|0¢]), A+ is defined as in (4.0.25), and Tr = min {tk € P, : t& >
T}, we have
7]

d(U(T),u(T)) < ¢ =0¢|(uo) e T, 12N T

— . 4.0.27
5 T I NT ( )

We recall that in the case A > 0 the function ¢ is bounded from below.

Theorem 4.0.10 (The case A > 0). Suppose that (4.0.1) and the convexity Assump-
tion 4.0.1 hold for A > 0, let u € M M (®; up) be the unique solution of the equation
(4.0.13), let U, be a discrete solution associated to the partition Py (2.0.1), and
let Ay be defined as in (4.0.25). If U2 = ug € D(¢) and Ty € Py is defined as in
the above Theorem, we have

d2(U‘r(T)7u(T))) <c ‘7" (¢(UO) — i§f¢)672)“"T7

(4.0.28)
ci=(1+ A7) (1+ V22T "
If UL = uy € D(|0¢|) we have
d*(U_(T),u(T)) < c @\3@2@0) e AT ci=1+2\Ty. (4.0.29)

We split the proof of the previous theorems in many steps:

4.1.1: discrete variational inequalities. First of all we derive the variational evolu-
tion inequalities (4.1.3), which are the discrete counterparts of (4.0.13). They
provide a crucial property satisfied by the discrete solutions and are a simple
consequence of the convexity assumption 4.0.1; all the subsequent estimates
can be deduced from this fundamental point.

4.1.2: Cauchy-type estimates. Here we introduce a general way to pass from a
discrete variational inequality to a continuous one, though affected by a per-
turbation term; the main technical difficulty is the lackness of an underlying
linear structure, which prevents an easy interpolation of the discrete values
in the ambient space .. We circumvent this fact by considering affine inter-
polations of the values of the functions instead of trying to interpolate their
arguments (see also [117] for a similar approach). Once continuous versions
of the evolution variational inequalities are at our disposal, it will not be dif-
ficult to derive Cauchy-type estimates, by also applying a Gronwall lemma
in the case A # 0.
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4.2: convergence. This section is devoted to control the perturbation terms in the
previously derived estimates, in order to prove the convergence of the scheme.
We first consider the easier case ug € D(¢) and then we extend the results
to a general ug € D(¢).

4.3: regularizing effect and semigroup generation. Here we show that the unique
element u € MM (®;ug) exhibits the regularizing effect (4.0.12) and then de-
rives the differential characterization (4.0.13) which also yield the A-contract-
ing semigroup property (4.0.14).

4.4: optimal error estimates. Finally, we refine the error estimates which have
been derived in the first section, and we prove Theorems 4.0.7, 4.0.9, 4.0.10,
and the related estimate (4.0.15). For the ease of the reader, the main ideas
are first presented in the case A = 0; the more technical results for A # 0 are
discussed in Section 4.4.2

4.1 Cauchy-type estimates for discrete solutions

4.1.1 Discrete variational inequalities
Let us first state an auxiliary lemma:

Lemma 4.1.1. Let us suppose that (4.0.1) and the convezity Assumption 4.0.1 hold
for some A€ R, and let 0 < 7 < 5=. If u € D(¢) and (vy) is a sequence in D(¢)
satisfying

lim sup @ (7, u; v,) < @7 (u), (4.1.1)
then (vy) converges to v € D(¢) and v = u; = Jr[u| is the unique element of
Jr[u].

Proof. Being u € D(¢), we can find a sequence (u,) C D(¢) converging to u such
that
lim sup ®(7, up; vy,) = limsup O(7, u; vy,) < @7 ().
n—oo n—oo
We argue as in the proof of Lemma 2.4.8: observe that, being ¢, continuous (cf.
Lemma 3.1.2) and ¢, (u) < 400, (4.1.1) yields

(7, tni vn) = br () + (67 () = ér (un) ) + (@(r, uns va) = 6,(u))
= ¢, (up) +wy, with  limsupw, <0.

n—o0

We apply the convexity property (4.0.10) with w := up,vg 1= U, v1 = U, at
t =1/2 to find v, ., such that
Wn +wm 14+ AT

¢T(un) < (I)(T, Un§vn,m) < ¢'r(un) + 9 - 37 dz(”ﬂa”ﬂ%)'




4.1. Cauchy-type estimates for discrete solutions 83
Since 1 4+ A7 > 0 this implies that

lim sup d?(vy,, vy ) < ——— lim sup (wn 4+ wm) =0,
n,Mm— 00 1+ A7 n,Mm— 00

therefore (v,,) is a Cauchy sequence and the lower semicontinuity of ¢ gives that
O(1,u;v) = ¢r(u), i.e. v € J-[u]. The same argument also shows that v is the
unique element of J-[u]. O

The following result is a significant improvement of Theorem 3.1.6:

Theorem 4.1.2 (Variational inequalities for w,). Let us suppose that (4.0.1) and
the convexity Assumption 4.0.1 holds for some A € R.

(i) If u € D(¢) and A\t > —1 then the minimum problem (2.0.5) has a unique
solution u, = J;[u]. The map u € D(¢) — J-[u] is continuous.

(ii) If u € D(¢) and u, = J;[u], for each v € D($) we have

Lo L s [N
27_d (ur,v) 27d (u,v) + 2/\d (ur,v) < () — ¢r(u). (4.1.2)
Proof. (i) In order to show the existence of a minimum point u, € J;[u] we simply
apply the previous Lemma 4.1.1 by choosing an arbitrary minimizing sequence,
thus satisfying (4.1.1).

The continuity of J, follows by the same argument; simply take a sequence
(un) C D(¢) converging to u and observe that v, := J[uy] is bounded in .# and
satisfies

lim sup @ (7, u; v,) = imsup (7, up; vy,) = Um ¢ (uy) = ¢ (u).

n— oo n—oo n—00

(ii) Since the map J; is continuous, by a standard approximation argument we
can suppose u € D(¢). We apply (4.0.10) again with w := u, v := u, and vy := v,
obtaining a family v; € D(¢), ¢t € (0,1), such that

14+ A7

(1, u5ur) < P(ryuyvr) < (1—0)P(1,uyur) + (7, u;0) — t(1 —t)d*(u,,v).

Subtracting ®(7, u;u,) by each term of the inequality, dividing by ¢, and passing
to the limit as ¢ | 0 we get

1+ A7

0< —®(1,usur) + ®(1,us0) — d?(u,,v)

which is equivalent to (4.1.2) since ¢, (u) = ®(7, u; u,). O
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Corollary 4.1.3 (Variational inequalities for discrete solutions). Under the same
assumptions of the previous Lemma, every discrete solution {UI} 5 with U2 €

D(¢) satisfies

L 2 n 2 n—1 l 2 n
5 (P U V) = P V)) 4 AP (U7 V)
1

27,

(4.1.3)

<o(V) = p(U}) — s=—d*(U2,UL") VYV eD(), n>1.

4.1.2 Piecewise affine interpolation and comparison results

Now we formalize a general way to write a discrete difference inequality as a con-
tinuous one: first of all, let us introduce the “delayed” piecewise constant function
U,

Ur-(t)y =0t ift e (2t tn,

and the interpolating functions

titﬁ_l tﬁ —t : n—1 yn
Co(t) = — T 1 t(t) = it e (£ n). (4.1.4)
Tn Tn
‘s
1 —_ — _ — —_— — — — —_— g — — — — — — — — .
t
1 T2 73 T4 T5 T6

Figure 4.1: The interpolating functions £+.

If ( : .¥ — (—00,+00] is a function which is finite on the discrete solution
{UR} 125, we can define its affine interpolation as

n=01
Gr(t) :=(1 = € (1)U (1)) + L (H)C(UL (1))
(1= L (O)CUF™) + L ()CUD) ifte @, el

(4.1.5)

In other words, (- is the continuous piecewise affine function which interpolates
the values ((U}) at the nodes t? of the partition Pr. In this way, for V € ., we
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can consider the functions

A2t V) = (1= L (0)d> (UL V) + 0()d> (U, V) te (21 t"],  (4.1.6)
pr(t) == (1= L (0)o(Ur ™) + L (D)o (U7) te (. (417)

The main idea here is to “interpolate a function” instead of evaluating it on a
(more difficult) interpolation of the arguments (see also [117] for another applica-
tion of this technique); of course, for convex functional in Euclidean space these
two approaches are slightly different but in our metric framework the first one is
particularly convenient.

Finally, to every discrete solution {Ur}1>) C D(¢) defined as before we
associate the “squared discrete derivative”

d2 n—1 n
DZ = M, n:l’... , (4.1.8)
Tn

and the residual function %, defined for t € (t2~1,¢7] by

Br(t) =201 L () (6(U™Y) = $(UF) = Z-D2) — Cr(t)ra Dy (41.92)
=2(1 — L ())& + (1 — 20-(t)) 7 DY (4.1.9b)

Observe that (3.1.20) yields

2 0
(1+A70)[0¢]*(U7) < (1 + A7) Df < — (¢>(U3‘1) —o(U7) - %Dﬁ)
. T . (4.1.10)
< 2 n—1 < D’I’L*l
_1+)\Tn|a¢‘ (Uz )_1+)\Tn T
so that, if UP~1 € D(|0¢|) then (4.1.9a) yields
2et) < =D pspwnty e, (mDr e (@l (@111)
= 1+)\7—n T T T obr

Theorem 4.1.4. Let us suppose that (4.0.1) and the convexity Assumption 4.0.1
hold for A € R, and UL € D(¢). The interpolated functions dr, o, defined as in
(4.1.6), (4.1.7) starting from the discrete solution {UR} 2% satisfy the following
system of variational inequalities almost everywhere in (0, +00):

SRV 4 SO0, V) 4 pr(t) — V) < 52-1) ¥V € D(6). (4112)

N
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Proof. If t € (771,¢2], using (4.1.3) we obtain

%%dg(t; V) + %)\dQ (T, (1), V) +¢r () — $(V)
1

= (W v)-aup=v)) + %AdQ(U}}, V) + or(t) = 6(V)
U2, U 6(V) — () + or ) — (V)
_ _%d%Ul Uz + (1 - 6 0) (o) — o))
(1= L 0) (U2 = o(UF) — s dP(UR.U2™)) — (1) 5 d2(U2, UL,

27, 27,

IN

Recalling the Definition (4.1.9a) of Z,(t) we conclude. O

Comparison between discrete solutions for A = 0. In the next Corollary we are
finally able to compare two discrete solutions.

Corollary 4.1.5 (Comparison for A = 0). Under the same assumptions of Theorem
4.1.4, let us suppose that A = 0 and let {UTT}Jro<> Ug € D(¢), be another discrete

m=0’
solution associated to the admissible partition

Py = {0:159] <ty <. <t$,...}, N =t — 71 (4.1.13)

The continuous and piecewise affine function
02, (t,8) = (1~ ba()d2 (t:Un(s) + ba(8)d2 (5T (s) ts >0 (4.1.14)

satisfies the differential inequality

%din(t, t) < Br(t) + Bn(t) Vit (0,400)\ (PrUPy) (4.1.15)

and therefore the integral bound

T
&2, (T, T) < d>(U2, UY) +/ (%,(t) +%,,(t)) dt. (4.1.16)
0

Proof. Defining the function ¢, (s) as in (4.1.5) by
nl5) = (1= b (5)0Un (5)) + La(5)8(T,(5)), (4.1.17)
a convex combination of (4.1.12) for V := Uy (s) and V := U, (s) yields

1

19 p (t,s) +pr(t) —pn(s) <

5 9% Hr(t) ¥Ys>0,te(0,+00)\ Pr.

DN | =
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Analogously, writing (4.1.12) for the function dZ, defined as in (4.1.6)
dpy(5:V) = (1 = Ln(5))d* (Un(s), V) + L ()d* [Ty (), V),
and reversing the roles of n and T we obtain
5 2o (5,0) + on(s) = r(0) < 5Rnls) V>0, 5 € (0, +00) \ Py,
where
df,.,.(s,t) =(1- Z.,-(t))dfl(s; urh + é.,-(t)dfl(s; Ur) forte (1777, (4.1.18)

Summing up the two contributions we find
9 9
adﬂ](t, s)+ %dn‘r(s’t) <KL (t) + Xn(s) Vs, te (0,400)\ (PrUPy).

Finally, by the symmetry property
2, (t,s) = d; (s, 1), (4.1.19)

evaluating the previous inequality for s = ¢ we end up with (4.1.15). ]

Comparison between discrete solutions for A # 0. If A # 0 we need to rewrite
(4.1.12) in a more convenient form; let us first observe that the concavity of the
square root provides the inequalities for V € .

(1 — € (1)d(Ur (1), V) + £ ()d(T.(£), V) < dr(t,V) ¥t >0, (4.1.20)
(1= £n(9))ds (£, Un(s)) + ln()dr (£, T, (5)) < drn(t,s) Vt,s>0.  (4.1.21)

Lemma 4.1.6. Under the same assumptions of Theorem 4.1.4, for a discrete solu-
tion {UP}% with UL € D(@) let us define

Dr(t) == (1L () d(T, (1) Ur (1)) = 70 (1~L- (1)) /DE,  t € (127, 12]. (4.1.22)

Then for every element V. € D(¢) the interpolated functions dr,pr defined by
(4.1.6) and (4.1.7) satisfy the following system of variational inequalities almost
everywhere in (0, 4+00):

&SRV 4 SEBGV) ~ N2 (e (V) 40 (1)~ 6(V) < 522(0)+ - 2200),

(4.1.23)

N | —

where A~ = max(—A\,0).

Proof. If X > 0 the inequality (4.1.23) is an immediate consequence of (4.1.12)
and
—2d,(t; V)P (t) < d*(U,(t),V) — d2(t; V)
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which, in turn, follows by the triangle inequality. If A < 0 it follows by (4.1.12)
and
d*(U.(1),V) —d2(t; V) < 2d+(; V) D2 (1) + D2(1). (4.1.24)

Let us prove (4.1.24). Suppose t € (t2~1 %] and d*(U_(t), V) > d2(t; V), otherwise
(4.1.24) is obvious; the elementary identity a? — b* = 2b(a — b) + (a — b)? yields

P (1), V) —d2 (V) = 2d.(6V)(dT,(£),V) — de (t;V))
+ (T, V) - de (V)"
On the other hand the concavity inequality (4.1.20) gives
AT (1), V)~ de(t:V) < dT,(0),V) ~ (1 — £ (0))d(Ux (1), V)

— L WATL(),V) < (1)
These two inequalities imply (4.1.24). a

Corollary 4.1.7 (Comparison for A # 0). Under the same assumption of the previ-
ous Lemma, let Pr, Py be two admissible partitions; the “error” function dry(t, s)
defined by (4.1.14) satisfies the differential inequality

d
T2 (6 1) + 207, (1) S2N(Z2(t) + Dy (1)) drn (1)

(4.1.25)
+ (%r(t) + Rn(1) + A~ (Z2(t) + Z2(1)),
and therefore the Gronwall-like estimate

- 1/2

eMd (T, T) < <d2(U£, V) 4+ Re(T) + Ry (T) + / NN (Z2(t) + 72 (1)) dt>

0
T
+2/ N (27 (t) + (1)) dt,

’ (4.1.26)

where Ry (and analogously Ry, ) are defined by

t T +
R(T):= sup / AR (1) dr < / AT (%’,-(r)) dr VT >0. (4.1.27)
0 0

t€[0,T)

Proof. Starting from the inequality (4.1.23) we easily obtain (4.1.25) by arguing as
in Corollary 4.1.5 and by using (4.1.21). Inequality (4.1.26) is a direct consequence
of (4.1.25) and of the following version of the Gronwall Lemma [23]. O

Lemma 4.1.8 (A version of Gronwall Lemma). Let x : [0,4+00) — R be a locally ab-
solutely continuous function, let a, b € Li, ([0,+00)) be given functions satisfying,
for X € R,

%xQ(t) +2X22(t) < a(t) + 2b(t)x(t)  for L -a.e. t > 0. (4.1.28)
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Then for every T > 0 we have

t 1/2 T
e |2(T)| < <x2(0)+ sup / e2>‘sa(s)ds) +2 / M |b(t)| dt.
0 0

te[0,7]
Proof. Multiplying (4.1.28) by e*** we obtain

%(€>\t$(t))2 < ePMa(t) 4+ 2eMb(t) (eMa(t)) for Ll-ae. t >0,

therefore it is sufficient to prove (4.1.29) for A = 0.
Introducing the functions

t
X(T):= sup |z(t)], A(T):= sup / a(s)ds,
te(0,7) te(0,T) JO

T
B(T) = / 1b(s) ds,

and integrating the equation we obtain

t
22 (t) < 2%(0) +/ a(s)ds+2B(t)X(t) Vt>O0.
0
Therefore, taking the supremum w.r.t. ¢ € [0,T] we get
X3(T) < 2*(0) + A(T) + 2B(T) X (T),

and adding B%(T) to both sides gives
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(4.1.29)

(4.1.30)

(4.1.31)

(4.1.32)

(4.1.33)

X(T) < B(T) 4 /B2(T) + 22(0) + A(T) < 2B(T) + \/22(0) + A(T).

Recalling (4.1.31) we obtain (4.1.29).

4.2 Convergence of discrete solutions

4.2.1 Convergence when the initial datum uy € D(¢)

The previous Corollaries 4.1.5, 4.1.7 show the importance to obtain a priori bounds
of the integral of %Z,, Z,, and Z2. In this section we mainly focus our attention
on the convergence of the discrete solutions, by quickly deriving rough estimates
of these integrals and we postpone a finer analysis of the error to Section 4.4. It

is not restrictive to assume A < 0.
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Lemma 4.2.1. Let us suppose that the convexity Assumption 4.0.1 holds with A < 0,
let %+, D+ be the residual terms associated to a discrete solution {U} 2% defined
as in (4.1.9a), (4.1.22), and let us choose T in the interval IY = (tN=1 tN]. Then

T
/O ([ (O] = AZ2(1)) dt < || (4(U2) - 6(UY)), (4.2.1)
(/T AN (1) dt)2 < %/T A€M 22 (1) dt (4.2.2)
0 0
R 0y N
< 2T (ow) - o). (423)

Proof. First of all we observe that

2 n n—1
(0]t < (o) oy - LERUE N
I 27—71
which is a direct consequence of (4.1.9a) and
d2 n n—1 1
oz —own - L s 0 [ a-uya= [ ma=3,
QTn I;_L I,';_L 2
Since
/ (1 — L (t)*dt = %Tn,
and ) .
NZ2(0) dt < SN (U7, UF) < 207,07, (4.2.5)
Iy
from (4.2.4) we get
[ @)+ N20] dr < mozh —owp) @20
In

which yields (4.2.1). Starting from (4.2.5) and recalling (3.2.8) we obtain

T
| N2 dt < SR - o))

so that

([ e anma)’ < ["nea [ oo < U () —ow)),

which yields (4.2.2) and (4.2.3). O
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Theorem 4.2.2. Suppose that (4.0.1) and the convezxity Assumption 4.0.1 hold for
AeR and
|hﬁ10 d(U%,ug) =0, supp(U2) =S < +o0. (4.2.7)
T T
Then the family {U_.}+ of the discrete solutions generated by UQ is convergent to
a function u as |T| | 0, uniformly in each bounded interval [0,T]; in particular u
is the unique element of MM (®D;ug).

Proof. We fix a time t € [0, 7] and we prove that {U,(¢)}- is a Cauchy family as
|7| goes to 0. We already know from the a priori estimates of Lemma 3.2.2 that
there exists a constant C' dependent on S, T, A but independent of 7 such that

d*(U-(t),U-(1)) < Cl7|, 6(U7) —o(U7) <C 1<n<N, (4.2.8)

for the integer N such that the interval IY contains T. Moreover, choosing two
partitions Pr, Py, as in Corollary 4.1.7, by (4.1.14) we have

d*(U(1), T, (1)) < 3d7, (t,1) + 3d*(Ur (1), U (1)) + 3d* (Un(t), Uy (1))
< 3d2,,(t,) + 3C(I7] + Inl),
therefore we simply have to show that ‘T|17i|r1§1|l0 dryn(t,t) = 0. By (4.1.26), (4.2.1),
and (4.2.3) we obtain
e, (t,1) < 203U, UD) + 20 (7] + nl) + 2C (TP + ), (4.2.9)

and this conclude the proof of the convergence; since the constant C' in the bound
(4.2.9) is independent of ¢, the convergence is also uniform in [0, T7].

Finally, it is easy to check that the limit does not depend on the particular family
of initial data (U2) satisfying (4.2.7): if (V,?) is another sequence approximating uo,
we can apply the same convergence result to a third family (W2) which coincides
with the previous ones along two different subsequences of step sizes 7, 7], with
|7l |70 | 0asn — oo. O

Corollary 4.2.3. Under the same assumption of the previous Theorem, let u =
MM (®;up) and let U, be the discrete solution associated to the partition Pr.
Then if T € Pr and A = 0 we have

d*(U(T),u(T)) < d*(U2,ug) + /T K- (t)dt, (4.2.10)
0
whereas for A # 0 we have
. 1/2
AU (T),u(T)) < <d2(U2,uO) + RA(T) + / eMAT 22 (1) dt>
0 (4.2.11)

T
+ 2/ INeM 2, (t) dt,
0

where Ry is defined by (4.1.27).
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Proof. We simply pass to the limit as |n| | 0 in (4.1.16) or (4.1.26), observing that
the integrals of (%,,)Jr, Dy, D7 are infinitesimal by the estimates of Lemma 4.2.1;

n
on the other hand, by (4.2.8) we have for T' € P,
‘li‘rﬁ) drn(T,T) = dr (T,u(T)), and d(T,u(T)) = d(U.(T),u(T)). O
n

4.2.2 Convergence when the initial datum uy € D(¢).

Now we conclude the proof of (4.0.11) in the statement of Theorem 4.0.4 when the
starting point belongs to the closure in . of the proper domain of ¢: in this case,
it is more difficult to exhibit an explicit order of convergence for the approximate
solutions and we have to take care of the loss of regularity of the initial datum.

Let us start with a comparison result between two discrete solutions related
to the same partition Pr:

Lemma 4.2.4. Let U,V be discrete solutions associated to the same choice of step

size T and to the initial values UL € D(¢), VL € D(¢) respectively. If T € IN =
(tN=1 N, and )\ is defined in (4.0.25), then for —1 < A|T| < 0 we have

P THTD (T (T), V(T)) < et d?(UY V)
< UL V) + 207 (VD) - sV

T 'T T

)). (4.2.12)

Proof. Choosing V := V*~! in (4.1.3) and multiplying the inequality by 27, we
obtain
U7,V — ULV < 2, (VA — 2, 6(UT) — d (U2, URY)
— A, d*(Ur, vrh),
Analogously, we choose V' := U in the discrete inequality (4.1.3) written for the
discrete solution {V*},°9 obtaining
(L +Am)d?(VE, UR) = (VP U7) < 2m0(U7) = 2700(Vy) — d2 (VL VET),

U7
Recalling the elementary inequality (a + b)? < e ta? + (1 —¢)710%, 0 < e < 1,
choosing € := —\7,, we get

n n— n n— )‘Tn n— n—
7)‘Tﬂd2(Ur’V‘r 1) SdZ(U.’.,U.’. 1)7 mCﬂ(Ur 13V7- 1);
summing up the previous inequalities we obtain
n n 1 n-— n— n— n
(4 Ar) (VE UF) = g (07 V) < 27 (0(V2 ) = 0(V7)).

Multiplying the inequality by e’ (% '+7) < 1 and recalling that A
d(V), we get by (3.4.10)

ARV, UR) < ARV UR 4+ 2m (67 - o(V).
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Summing these inequalities from n =1 to N we get (4.2.12). a

The following Corollary extends the previous Theorem 4.2.2 and concludes
the proof of the convergence part of Theorem 4.0.4:

Corollary 4.2.5. Suppose that (4.0.1) and the convezity Assumption 4.0.1 hold for
AeR and
U2 € D(¢), lliﬁlo d(U2,up) = 0. (4.2.13)

The family {U,}+ of the discrete solutions generated by US is convergent to the
function uw = Sfuog] as || | 0 defined by Corollary 4.3.3, uniformly in each bounded
interval [0,T]; in particular u is the unique element of MM (®;up).

Proof. 1t is not restrictive to assume A < 0. Let UT,Un be two discrete solutions
corresponding to the admissible partitions P, Py, let us choose an arbitrary initial
datum vg € D(¢), and let us introduce the correspondent discrete solutions V., Vn
associated to the same partitions P, P, with V! = V,? = p.

Applying the previous Lemma 4.2.4 we get

AT (1), Ty (1)) < d(T (1), Vo (0) + AV (1), V1)) + (T (6 Ty (1)
< e D @2y, U) + 2l [6(w0) — oV, (0)]]

}1/2

e n(tFImD [dZ(vo, UQ) +2|7|[d(vo) — 6V, (0)]|  + d(V,(t), Vi (2)).

Since vy € D(¢), passing to the limit as |7|,|n| | 0 and applying Theorem 4.2.2,
we get

limsup d(U, (), T, (t)) < 2 Md(ug,vo) Yo € D(o).
[7];InlL0

Since ug € D(¢), taking the infimum with respect to vy we conclude. O

4.3 Regularizing effect, uniqueness and the semigroup
property
The A-contractivity property is an immediate consequence of Lemma 4.2.4:

Proposition 4.3.1. Suppose that (4.0.1) and the convexity Assumption 4.0.1 hold,
A €R. Ifug,vg € D(¢) and u = MM (ug; ®),v = MM (vy; ®), then

d(u(t),v(t)) < e d(ug, vo). (4.3.1)

Proof. If vy € D(¢), we can simply pass to the limit as |7| | 0 in (4.2.12), choosing
e.g. UL = ug, V2 = vp.
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When vy € D(¢) \ D(¢), we consider an auxiliary initial datum wo € D(¢)
and the Minimizing Movement w = M M (wq; ®), obtaining by the triangular
inequality

d(u(t),v(t)) < d(u(t), w(t)) + d(w(t),v(t)) < e M (d(uo,wo) + d(wo, vo)).

(4.3.1) follows now by taking the infimum of the right hand member of the previous
inequality w.r.t. wg € D(¢). O

Theorem 4.3.2. Suppose that (4.0.1) and the convexity Assumption 4.0.1 hold,
AER. If u € MM (up; ®) then u satisfies (4.0.13). In particular, setting

T
u(T) ;:/ M dt = eATT* L) (4.3.2)
0
we have
1 4 At
$T) < o / Bu(t)) Mdt < 01 (o), (4.3.3)
and, if A >0,

06| (u(T)) < =d(ug, u(T)),

N

. (4.3.4)
061 (w(T)) < [06*(V) + =3d*(V,uo) YV € D(|0g).

Proof. By a simple approximation argument via the A-contraction property of
Proposition 4.3.1 and the lower semicontinuity of ¢, it is not restrictive to assume
ug € D(¢). In this case, we already know from Theorem 2.4.15 that u is locally
Lipschitz in (0, +00). Keeping the same notation of Section 4.1.2, observe that

lim d- (V) = d(u(t). V), m pr(t) = o(u(t) V120,V e

Integrating (4.1.12) from S to T and passing to the limit as |7| | 0 gives

T
SEDLY) = 5.V + [ (olult) + FE (e, V) dt < (T = $)o(V)

s
(4.3.5)
which easily yields (4.0.13). Moreover, multiplying (4.0.13) by e and integrating
from 0 to T, since ¢t — ¢(u(t)) is decreasing we have

UT)OT) < [ ou(t) it < dTYOV) + 5 (w0, V) = G (D). V)
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for any V' € D(¢). Taking the infimum w.r.t. V we get (4.3.3). Finally, if A = 0,
multiplying (2.4.26) by ¢ and integrating in time we get

T2 2 ’ 2 _ ! w())
oo m) < [ Hookunyar< — [ tlotut)
= [ otute) de = To(u(r)
< THWV) + 5o, V) ~ To(w(T)) ~ 5 (u(T), V).

Choosing V' := u(T') yields the first estimate of (4.3.4); on the other hand, if
V € D(|0¢|) the right hand side of the last formula can be bounded by

2
T100|(V)d(V,ul(T)) = S8 (w(T), V) + 5 (0, V) < |06V + 3o, V),

which gives the second inequality of (4.3.4). |

Corollary 4.3.3. The \-contractive map ug — S[uol(t), Slug] being the Minimiz-
ing movement MM (ug; @), provides the unique solution of the evolution varia-
tional inequality (4.0.13), and it satisfies the semigroup property S[uol(t + s) =
S[S[uo](t)](s) for every choice of t,s > 0.

Proof. Let us first observe that if u is a continuous solution of the system (4.0.13),
then an integration from ¢ — h to ¢ gives for every v € D(¢)

(S (ulr).v) + o(u(r))) dr < ho()

%d2(u(t),v) + %dz(u(t —h),v) + / 5

t—h
Dividing by h and passing to the limit as h | 0, the lower semicontinuity of ¢ and
Fatou’s Lemma yield

im su *llzu U*lzuf v

£ 2(u(t), v) + 0(ult) < 6(0) V1> 0.

By the same argument we also get the analogous pointwise estimate for the right
derivative

. —1 1 2 u v —1 2 u v
hn;lsouph (2d( (t+h),v) Qd( ®), )> (4.3.7)

+ 2d(u(t),v) + G(u(t) < 6(0) V1> 0

Let now u,w € AC0c(0, +00;.7) be two curves valued in D(¢) which satisfy the
system (4.0.13) and take (by continuity as ¢ | 0) the initial values ug, wo € D(¢).
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Choosing v := w(t) in (4.3.6), v := u(t) in the analogous inequality (4.3.7)
written for the function w, and applying the next lemma we find that

%dQ( (), w(t)) + 2Ad*(u(t),w(t)) <0 for L -ae. t >0,

i.e.
d

Eez’\tdz(u(t),w(t)) <0, d*(u(t),w(t)) < e Md*(ug,wp) Yt > 0.

In particular, if ug = wg the functions u,w coincides and therefore the system
(4.0.13) has at most one solution for a given initial datum wo.

Since the curve u(t) := S[uo](t), defined as the value at ¢ of w € MM (ug; D)

for ug € D(¢), solves (4.0.13), we obtain that u is the unique solution of (4.0.13).

The semigroup property follows easily be the uniqueness for solutions of (4.0.13).

]

The following elementary lemma is stated just for convenience for functions
in the unit interval (0,1).

Lemma 4.3.4. Let d(s,t) : (0,1)2 — R be a map satisfying
|d(s,t) —d(s",t)] < Jo(s) —v(s)|,  d(s,t) —d(s,t')] < [v(t) —v(t)]

for any s, t, ', t' € (0,1), for some locally absolutely continuous map v : (0,1) —
R and let 6(t) :== d(t,t). Then ¢ is locally absolutely continuous in (0,1) and

d 4 501) < timsup d(t,t)—d(t—h,t) i sup d(t,t+h)—d(t,t)
dt 110 h n10 h

Proof. Since [6(s) — §(t)] < 2Jv(s) — v(t)| the function § is locally absolutely
continuous. We fix a nonnegative function ¢ € C2°(0,1) and h > 0 such that
+h+supp¢ C (0,1). We have then

/5 t+h Ct+h) —¢(t) /C d(t, t) d(z-h,t—h)dt

d(t,t) fd( — h,t) d(t,t+h) — d(t,t)
/O ) : dt + /0 C(t+ ) ) dt,

ZLa.e. in (0,1)

where the last equality follows by adding and subtracting d(¢ — h,t) and then
making a change of variables in the last integral. Since

“Lld(t,t) — d(t — h,t)| < B o(t) — v(t — h)| — [V'(t)] in LL (0,1) as h | 0

and an analogous inequality holds for the other difference quotient, we can apply
(an extended version of) Fatou’s Lemma and pass to the upper limit in the in-
tegrals as h | 0; denoting by a and b the two upper derivatives in the statement
of the Lemma we get — [§¢’dt < [(a + b){dt, whence the inequality between
distributions follows. O
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4.4 Optimal error estimates

4.4.1 The case A =0

In this section we mainly focus our attention on the case A = 0 and we postpone
the analysis of the other situation to Section 4.4.2.

Lemma 4.4.1. Let us suppose that the convexity Assumption 4.0.1 holds for A =0,
let Zr,ED be defined as in (4.1.9a) and (4.0.20), let I := (¢t271,t2], and let us
define

I ( / F-(t)dt for T € IN = (N1 M. (4.4.1)

Then
Rr(t)dt = 728", (4.4.2)

Iz
I (T) sTN(qb(UiV*l)—gﬁ(UN)f—T DY) < SR 00P(WN), (44.3)
&r < l(\aqﬂ?(w*) D) < 5 (106P ) ~106U), (444)
/ R (t) dt < 272£”+J (T). (4.4.5)

n=1

Proof. (4.4.2) follows directly from (4.1.9b) since

/)Q—ZAﬂﬁﬁ: Loyt =, /(1—%4@yu:o. (4.4.6)
» Iz n

(4.2.4) and (4.1.10) yield (4.4.3) and (4.4.4); finally, (4.4.7) is a direct consequence
of (4.4.2) and (4.4.1). O

Corollary 4.4.2. Under the same assumption of the previous lemma, let us suppose
that A =0 and U2 € D(¢); then we have

Z riér+ (1) < r{oU) — ér(UD) } < |r[{o(UD) —info),  (447)
and, if U2 € D(|9).

712190 (U?). (4.4.8)

N)IH

N—-1
Y omEr + (1) <
n=1

Moreover, when the partition Pr is uniform (i.e. 7, = 7 = |7| is independent of
n, cf. Remark 2.0.3) then the following sharper estimate holds, too:

/ Ao <Y 24T < {oUD) 0.9} < T 060D, (4.49)

n=1
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Proof. Since & > 0 by (4.1.10), we easily have

N—-1
Sorzer <t > (e = o(U)) — rDy)
n=1 1

N-1 N-1
<Ir1 Y (ews™) = o) = 111 Y 7D
n=1 n=1

N-—-1
= Irl{6(U) - $UF ) ~ 7| > D2 }.
n=1

Summing up the contribution of % (T') and recalling that

N N
dZ(Un Un—l)
7l)n: T T >
2 mbr=) T

n=1

(UL, UN), (4.4.10)

Nl =

we obtain (4.4.7).
Since n — \8¢|2(U”) is decreasing, too, if UY € D(|0¢|) then (4.4.4) yields
TS (1oepwz) - ooz )

2 on
Z TRér <
n=1

< %(mm?wﬁ) ~opy ) < T jaspwn) - 1),

which proves (4.4.8). When 7,, = 7 we can use a different estimate for & which
comes from (4.1.10)

g7 <7 (605 ~ 60U ) = 5D
< () — 6 (U2) — (6U7) — 6-(T7))),

thus obtaining

(4.4.11)

ZT%WTZ( U = 6 (UZT) = (6(UF) = 6-(U7)) )

< 76U = 6:(UD) ~7((UN ) = 6:(UF) )

which proves (4.4.9). O

Corollary 4.4.3. Suppose that the convexity Assumption 4.0.1 holds with A > 0.
Then the estimate (4.0.15) of Theorem 4.0.4 and all the estimates of Theorem
4.0.7 hold.

Proof. We simply apply (4.2.10) and the results of the previous corollary. Observe
that when T = t&¥ € P, then #+(T) = 0, so that we have (4.0.19) without any
correction term. ]
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4.4.2 The case \ # 0

First of all, let us observe that the first estimate (4.0.26) of Theorem 4.0.9 follows
directly from Corollary 4.2.3 and (4.2.1), (4.2.3).

In order to get the other error bounds, we need refined estimates of the
integral terms in the right-hand side of (4.2.11). Since A < A, by replacing A
by Ar in the left-hand side of the differential inequality (4.1.25), we easily get
bounds analogous to (4.1.26) and (4.2.11) where the coefficient A occours in each
exponential term, thus obtaining for U2 = ug

T 1/2
AT AU_(T), u(T)) < (R,.(T)—i—)\‘ / P2 (1) dt)
0

(4.4.12)
T
2/ N T, (1) di
0
Let us observe that if T € (tN¥=1,tY] for some N € N,

¢

R-(T) = sup / At (r) dr (4.4.13a)
te[0,7] J0

IN

M=t
sup < / MR (r) dr + / e ! % (r)] * dr) (4.4.13b)
1I<M<N 0 [M

Z/ A R dr+/ At [, ()] T dr), (44.13¢)

and, recalling (4.1.11), the integral of the positive part of %, can be bounded by

IN

1<]V[<N

M—-1 M
max [ePrtr " o2t

22,1t + 2 2(rTM—1
/IM MR (r)] " dr < T3y S0+ Arar) |06|2 (U2 7). (4.4.14)

The next two lemmas provide the estimates of the other integral in the right-
hand side of (4.4.13b) and of the integrals involving %, in (4.4.12). Combining
these results with (4.4.12) we complete the proof of Theorems 4.0.9 and 4.0.10.

Proposition 4.4.4. Suppose that A < 0 and U2 € D(9¢); then for T > 0 we have
s
RAM(T) < ———M—
(D) < 2(1+ \|7|)
and, recalling that Ty := min {tf_ € Ptk > T},
N Tr
A 2)\.,-t92 2 ‘ UO
s < Ir e PR )
|>\\
+ Al7|

06 (U2). (1.4.15)

(4.4.16)
09| (U?).

zm/ Dy (t) dt < 7
0
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Proof. Let us suppose that T € IY = (tN¥ =1 tN]sothat T, = tY, and1 < M < N.
Since

1 n—
/ A1 — £ (1)) dt < §T7L€2>\Tt" " (4.4.17)
1 n—1_,n n—
/ e (t )dt > 37 ertr D) 27’ et ! e, (4.4.18)

recalling (4.1.11) and (3.4.10) we get

2
2.t < Tn A7t 27rn—1y Ar T 2(77n
[ Pty < gt o) — (1 An)e T 00RW) }
2
Tn 22071 2(7rn—1 22,17 2(77n
L T — R — Pty .
< s (00RO = P agP )
Since the map n — €2 v'7|9¢|?(U2L) is decreasing, we get
2
Pt ( 7| 20770y 22, tM1 2(yM-1y)
§j / s e (1901 (U8) = 2 o))

Taking into account (4.4.14) we obtain (4.4.15). Finally, we easily have

‘)\|Tn 2)\1_71 1

A [ etaRa < (U, U
In
A7 22,071 1 A7 2(770
YE R VLG o2 (U2~ 78 U;),
and
2 [ D (t)dt < [Nrpe = d(Ur, Urt)
Iy
A n-1y o AT 0
< —_— .
< e el < RO 000D
Summing up all the contribution from n =1 to N we obtain (4.4.16). O

Proposition 4.4.5. Assume that A > 0, inf» ¢ =0, UL € D(¢), and T, is defined
as in the above proposition. We have

R(T) < /OT At (2n(1) i < |14 AT NS0, (44.19)

[ e < ri(o 004 xtewd) (4.4.20)
0
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Moreover, if U2 € D(|0¢|) then

R-(T) <

[T12(1 + \Tx) |89 (U7), (4.4.21)

DO | =

T
2/ D (t) dt < Ty |7T]|00|(U2). (4.4.22)
0
Proof. As before suppose that T € IY = (t¥—1,¢N]. Since Lemma 2.4.13 yields
D} > [0¢](Uy) = 22(U7),

by (4.1.9a) and recalling (3.4.10) and (3.4.9), we get

[ e (e0) " at < e (U ) — (14 Am)o(U)

)\Tn 1 n— n
(e m¢(Ur 1)*¢(Ur))

< ‘T‘(l +/\‘T‘)()\Tn€2)\"t:_l¢([];}71) _1_62)\-,-t:—1¢(U£71) _ e2)\1-t:¢(U;r-L))

< et (14 )\Tn)< (U1 +
< 7|1+ A7) (Awaﬁ) +eM T p(UnTY) - e”f%(w)

Summing up for n =1 to N we obtain
T
/ et (t) dt < |T|(1+ A7) (1 + \Tr)p(U2).
0

Moreover,

1/2

T N Dr
2/ Mt (t Z /D < \/ﬁh’\(ZﬂLe”‘* ﬂ—)
0 n=1

and
n

Arguing as before, we find

T
2/ ', (1) dt < |7 (27 (1 + ATTW(US))I/Z'

0

Finally, if U € D(|0¢|), we first observe that

/ A1 —20,(t)) dt <0, (4.4.24)
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so that by (4.1.9b) we have

| i< ety (1.425)
Since
267 < o) 06 0)
< TR0 (U )+ a0 ~ 06U
we obtain

1 -1
/ AWyt < 72 (eP 08P (U — e 08 (7))

A n—
+ e 90U,

Summing up from n =1 to M — 1 and adding the contribution of the integral in
the last interval IM as in (4.4.14), by a repeated application of (4.1.10) we find

M—-1

+
> / e R (t) dt + / e”*t(%(t)) dt
n=1 i I,f_”
s A7 |2 M1
<L (o) - et \a¢|2<UN*1>)+7‘T‘2* 00 (UY)
22 M1 oA tM
o et M 1 2, ATy et M—1

ﬁ 2770 M
< T jaoP WD + M),
which yields (4.4.21). Analogously,
T
2/ DG (1) dt < Tol0s|(UY),
0

which concludes the proof. O



