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Abstract We consider at first the existence and uniqueness of solution for a general
second-order evolution inclusion in a separable Hilbert space of the form

0€iui(t)+ Au(t) + f(t,u(t)), t € [0, T]

where A(t) is a time dependent with Lipschitz variation maximal monotone
operator and the perturbation f (¢, .) is boundedly Lipschitz. Several new results are
presented in the sense that these second-order evolution inclusions deal with time-
dependent maximal monotone operators by contrast with the classical case dealing
with some special fixed operators. In particular, the existence and uniqueness of
solution to

0=ii(t) + A@®)u) + Vo(u)), t €0, T]

where A(z) is a time dependent with Lipschitz variation single-valued maximal
monotone operator and Vg is the gradient of a smooth Lipschitz function ¢ are
stated. Some more general inclusion of the form

0 €ii(t) + A@®)i(t) + 0P (), t € [0, T]
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where 0@ (u(r)) denotes the subdifferential of a proper lower semicontinuous
convex function & at the point u(#) is provided via a variational approach. Further
results in second-order problems involving both absolutely continuous in variation
maximal monotone operator and bounded in variation maximal monotone operator,
A(t), with perturbation f : [0, T] x H x H are stated. Second- order evolution
inclusion with perturbation f and Young measure control v,

{ 0 € dix,yv(t) + A®)iiy,y,v (@) + f(t, uxy,»(@)) +bar(vy), t € [0, T]
Mx,y,v(o) =X, "'ix,y,v(o) =y € D(A(0))

where bar(v;) denotes the barycenter of the Young measure v; is considered, and
applications to optimal control are presented. Some variational limit theorems
related to convex sweeping process are provided.
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1 Introduction

Let H be a separable Hilbert space. In this paper, we are mainly interested in the
study of the perturbed evolution problem

Ocii(t) + A@Wu(t) +0Pw()), t € [0,T]

where 0@ (u(r)) denotes the subdifferential of a proper lower semicontinuous
convex function ® at the point u(r), A(t) : D(A(t)) — 2% is a maximal monotone
operator in the Hilbert space H for every ¢ € [0, T'], and the dependence ¢ = A(z)
has Lipschitz variation, in the sense that there exists @ > 0 such that

dis(A(t), A(s)) < a(t —s), Vs, €[0,T] (s <1)

dis(., .) being the pseudo-distance between maximal monotone operators (m.m.o.)
defined by A. A. Vladimirov [53] as

(y_.f]’)e_x)

dis(A, B) = sup{ ———
4.5 p{1+||y||+||y||

:x € D(A),ye Ax,x €e D(B),y € B)?}
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for m.m.o. A and B with domains D(A) and D(B), respectively; the dependence
t +— A(t) has absolutely continuous variation, in the sense that there exists g €
W10, T1) such that

dis(A(r), A(s)) = |[B(t) — B(s)I, Vi,5 € [0, T],

the dependence ¢ +— A(t) has bounded variation in the sense that there exists a
function r : [0, T] — [0, +oo[ which is continuous on [0, T'[ and nondecreasing
with r(T) < 400 such that

dis(A(t), A(s)) < dr(ls,t]) = r(t) —r(s) for 0<s<t<T

The paper is organized as follows. Section 2 contains some definitions, notation
and preliminary results. In Sect.3, we recall and summarize (Theorem 3.2) the
existence and uniqueness of solution for a general second-order evolution inclusion
in a separable Hilbert space of the form

Oecii(t) + A@u@) + f(t,u@)), t €[0,T]

where A(?) is a time dependent with Lipschitz variation maximal monotone operator
and the perturbation f(¢,.) is dt-boundedly Lipschitz (short for dt-integrably
Lipschitz on bounded sets). At this point, Theorem 3.2 and its corollaries are
new results in the sense that these second-order evolution inclusions deal with
time-dependent maximal monotone operators by contrast with the classical case
dealing with some special fixed operators; cf. Attouch et al. [4], Paoli [43], and
Schatzman [48]. In particular, the existence and uniqueness of solution, based on
Corollary 3.2, to

0=ii(t) + A@®)u(t) + Vo(u(t)), t €0, T]

where A(¢) is a time dependent with Lipschitz variation single-valued maximal
monotone operator and Vg is the gradient of a smooth Lipschitz function ¢, have
some importance in mechanics [40], which may require a more general evolution
inclusion of the form

Ocii(t) + A@Wu(t) +0Pw()), t € [0,T]

where 0®(u(r)) denotes the subdifferential of a proper lower semicontinuous
convex function ® at the point u(z).

We provide (Proposition 3.1) the existence of a generalized W;*&([O, T, H)
solution to the second-order inclusion 0 € ii(¢) + A(t)u(t) + 0P (u(¢)) which enjoys
several regularity properties. The result is similar to that of Attouch et al. [4], Paoli
[43], and Schatzman [48] with different hypotheses and a different method that
is essentially based on Corollary 3.2 and the tools given in [22, 23, 27] involving
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the Young measures and biting convergence [9, 22, 32]. By Wé’é([o, T], H), we
denote the space of all absolutely continuous mappings y : [0, T] — H such that
y are BV. Further results on second-order problems involving both the absolutely
continuous in variation maximal monotone operators and the bounded in variation
maximal monotone operator A(#) with perturbation f : [0, T] x H x H are stated.

Finally, in Sect.4, we present several applications in optimal control in a new
setting such as Bolza relaxation problem, dynamic programming principle, viscosity
in evolution inclusion driven by a Lipschitz variation maximal monotone operator
A(t) with Lipschitz perturbation f, and Young measure control v,

{ 0 € dix,yv(t) + AWy, y,v (@) + f(t, uxy»(@)) +bar(vy), t € [0, T]
Mx,y,v(o) =X, "'ix,y,v(o) =y € D(A(0))

where bar(v;) denotes the barycenter of the Young measure v; in the same vein as in
Castaing-Marques-Raynaud de Fitte [25] dealing with the sweeping process. At this
point, the above second-order evolution inclusion contains the evolution problem
associated with the sweeping process by a closed convex Lipschitzian mapping C :
[0, T] = cc(H)

{O €ii(t) + Ncoy(u()) + f(t,u(t)) +bar(y), t € [0, T]
u(0) = up, u(0) =g € C(0)

(where cc(H) denotes the set of closed convex subsets of H) by taking A(t) =
dW¥c() and noting that if C(7) is a closed convex moving set in H, then the
subdifferential of its indicator function is A(t) = dWc() = Nc(,), the outward
normal cone operator. Since for all s, ¢ € [0, T']

dis (A(1), A(s)) = A (C(1), C(s)),

where 7# denotes the Hausdorff distance; it follows that our study of these time-
dependent maximal monotone operators includes as special cases some related
results for evolution problems governed by sweeping process of the form

0€ii(t) + Ncoy(u@)) + f(t,u@)), t €[0,T].

Since now sweeping process has found applications in several fields in particular to
economics [29, 31, 35], we present also some variational limit theorems related to
convex sweeping process; see [1, 3, 34] and the references therein.

There is a vast literature on evolution inclusions driven by the sweeping process
and the subdifferential operators. See [2, 5, 6, 10, 17, 18, 20, 21, 25, 26, 28, 30, 37,
39-41, 45, 47, 49-52] and the references therein. We refer to [9, 12, 13, 54] for the
study of maximal monotone operators.
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2 Notation and Preliminaries

In the whole paper, I := [0, T] (T > 0) is an interval of R, and H is a real Hilbert

space whose scalar product will be denoted by (-, -) and the associated norm by || - ||.

Z([0, T]) is the Lebesgue o-algebra on [0, T'], and Z(H) is the o -algebra of Borel

subsets of H. We will denote by By (xo, r) the closed ball of H of center xy and

radius r > 0 and by By its closed unit ball. C(1, H) denotes the Banach space of all

continuous mappings u : I — H equipped with the norm ||ul||c = r?a]x |lu(?)]|. For
S

q € [1, o0, L{L([O, T1, dt) is the space of (classes of) measurable u : [0, T] —

H, with the norm |lu(-)|l; = (fOT ||u(t)||th)$, and LY ([0, T], dt) is the space of
(classes of) measurable essentially bounded u : [0, T] — H equipped with ||.|| -

If E is a Banach space and E* its topological dual, we denote by o (E, E*)
the weak topology on E and by o (E*, E) the weak star topology on E*. For any
C C E, we denote by §*(., C) the support function of C, i.e.

8 (x*, C) = sup(x™, x),Vx* € E*.

xeC

A set-valued map A : D(A) ¢ H — 2 is monotone if (y; — y2,x] — x2) > 0
whenever x; € D(A) and y; € A(x;), i = 1,2. A monotone operator A is maximal
if A is not contained properly in any other monotone operator, that is, for all A > 0,
R(Iy + AA) = H, with R(A) = |J{Ax, x € D(A)} the range of A and Iy the
identity mapping of H. In the whole paper, [ := [0, T] (T > 0) is an interval of R,
and H is a real Hilbert space whose scalar product will be denoted by (-, -) and the
associated norm by | - ||. Let A : D(A) € H — 2% be a set-valued map. We say
that A is monotone, if (y; — y2, x| — x3) > 0 whenever x; € Z(A) and y; € A(x;),
i =1,2.If (y1 — y2, x1 — x2) = 0 implies that x| = x,, we say that A is strictly
monotone. A monotone operator A is said to be maximal if A could not be contained
properly in any other monotone operator.

If A is a maximal monotone operator, then, for every x € D(A), A(x) is
nonempty closed and convex. So the set A(x) contains an element of minimum
norm (the projection of the origin on the set A(x)). This unique element is denoted
by A®(x). Therefore A%(x) € A(x) and |[A°(x)| = infye(x) [l yll. Moreover the set
D(A) is convex.

For A > 0, we define the following well-known operators:

JAA =+ rA)! (the resolvent of A),
1
Ay = X(I — J{‘)(the Yosida approximation of A).

The operators J. )‘:‘ and A, are defined on all of H. For the terminology of maximal
monotone operators and more details, we refer the reader to [9, 13], and [54].

Let A: D(A) c H —» 28 and B : D(B) ¢ H — 2 be two maximal
monotone operators, and then we denote by dis(A, B) the pseudo-distance between
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A and B defined by A. A. Vladimirov [53] as

. (y=y.x" —x) / / ’
dis(A, B) =supy ————  : x € D(A), ye Ax, x € D(B), y € Bx';.

LIyl =+ 1yl

Our main results are established under the following hypotheses on the opera-
tor A:

(H1) The mapping t — A(#) has Lipschitz variation, in the sense that there exists
o > 0 such that

dis(A(t), A(s)) < a(t —s), V5,1 €[0,T] (s <1).

(H?2) There exists a nonnegative real number ¢ such that
1A%, )| < c(1+ ||x||) for ¢ € [0,T], x € D(A(®)).

We recall some elementary lemmas, and we refer to [38] for the proofs.
Lemma 2.1 Let A and B be maximal monotone operators. Then

(1) dis(A, B) € [0, +o00], dis(A, B) = dis(B, A) and dis(A, B) =0 iff A = B.
(2) |lx = Proj(x, D(B)|| <dis(A, B) for x € D(A).
(3) J(D(A), D(B)) < dis(A, B).

Lemma 2.2 Let A be a maximal monotone operator. If x, y € H are such that
(A°2) — y,z—x) 2 0 Vz € D(A),

thenx € D(A) andy € A(x).

Lemma 2.3 Let A, (n € N) and A be maximal monotone operators such that
dis(A,, A) — 0. Suppose also that x, € D(A,) with x, — x and y, € A,(xy)
with y, — y weakly for some x,y € H. Then x € D(A) and y € A(x).

Lemma 2.4 Let A and B be maximal monotone operators. Then

(1) for x» > 0and x € D(A)

lx — JE@)| < A A%(x0) || + dis(A, B) + \/A(l + 1A%(x)||) dis(A, B).
) For > >0andx,x' €¢ H
ITAG) = TEG)I2 < flx — X124 24(1 + A2 ()| + 1B, (<)) dis(A, B).

(3) Ford>0andx,x' € H

N2 1 2 2 / :
A5 (x) = Bi(x)|” < ﬁllx—x l +X(1 + AL ()| + | Bo(x") ) dis(A, B).
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3 Second-Order Evolution Problems Involving
Time-Dependent Maximal Monotone Operators

In the sequel, H is a separable Hilbert space. For the sake of completeness, we
summarize and state the following result. We say that a function f = f (¢, x) is dt-
boundedly Lipschitz (short for dt-integrably Lipschitz on bounded sets) if, for every
R > 0, there is a nonnegative dt-integrable function Ap € Ll([O, T1, R; dt) such
that, for all r € [0, T]

If(t,x) = f@&, DI < Ar@)]lx = ylI, Vx, y € B(O, R).

Theorem 3.1 Let for everyt € [0, T], A(t) : D(A(t)) C H — 21 be a maximal
monotone operator satisfying

(H1) there exists a real constant o > O such that

dis(A(1), A(s)) <a(t—s) for 0 <s <t <T.
(H?2) there exists a nonnegative real number c such that

1A%, )1 < (1 +[|x[]). t € [0, T]. x € D(A())

Let f : [0, T] x H — H satisfying the linear growth condition
(H3) there exists a nonnegative real number M such that

If@ )l =M1+ |lx]) for 1 €[0,T], x € H.
and assume that f(., x) is dt-integrable for every x € H. Assume also that

f is dt-boundedly Lipschitz, as above.
Then for all ug € D(A(0)), the problem

d
—d—”;(r) € AWu(t) + F(t, u()) di —ae.t €[0,T], u(0)=ug
has a unique Lipschitz solution with the property: ||lu(t) —u(7)|| < K max{1, o}|t —
t| forallt, T € [0, T] for some constant K €]0, ool.

Proof See [7, Theorem 3.1 and Theorem 3.3].

Theorem 3.2 Let for every t € [0, T], A(t) : D(A(t)) C H — 2" be a maximal
monotone operator satisfying

(H1) there exists a real constant a > 0 such that

dis(A(t), A(s)) <a(t—s) for 0 <s<t<T.
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(H?2) there exists a nonnegative real number ¢ such that
1A%, )|l < e(1 +IIxID). £ € [0, T1, x € D(A®))

Let f : [0, T] x H — H satisfying the linear growth condition:
(H3) there exists a nonnegative real number M such that

If@& 0 <MA+|x]) for t €[0,T], x € H.
and assume that f (., x) is dt-integrable for every x € H. Assume also that
f is dt-boundedly Lipschitz.
Then the second-order evolution inclusion

0 €ii(r) + A@u@) + f(t,u@), 1 €[0,T]

7 {u(O) = ug, u(0) = 1ip € D(A(0))

admits a unique solution u € W121’°°([O, T1,dt).
Proof The proof is a careful application of Theorem 3.1. In the new variables X =
(x,x),letussetforallr € 1

B()X = {0} x A(D)x, g(t, X) = (=x, f(t,x)).

For any u € W2%(I, H;dt), define X (1) = (u(t), %“(t)) and X(t) = X (1).
Then the evolution inclusion (.%]) can be written as a first-order evolution inclusion
associated with the Lipschitz maximal monotone operator B(¢) and the locally
Lipschitz perturbation g:

{0 e X(1) + B(OX(t) +g(t, X(1)), t € [0, T]
X (0) = (ug, tig) € H x D(A(0)).

So the existence and uniqueness solution to the second-order evolution inclusion
under consideration follows from Theorem 3.1.

There are some useful corollaries to Theorem 3.2.

Corollary 3.1 Assume that for everyt € [0, T], A(t) : H — H is a single-valued
maximal monotone operator satisfying (H1) and (H2). Let f : [0,T] x H - H
be as in Theorem 3.2. Then the second-order evolution equation

{0 =ii(t) + ADi(t) + f(t,u(@)), t € [0, T]
u(0) = ug, 1(0) = g

admits a unique solution u € lefo([O, T).
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Corollary 3.2 Assume that for every t € [0, T], A(t) : H — H is a single-valued
maximal monotone operator satisfying (H1) and (H2). Assume further that A(t)
satisfies

(1) (t,x) — A(t)x is a Caratheodory mapping, that is, t + A(t)x is Lebesgue
measurable on [0, T] for each fixed x € H, and x + A(t)x is continuous on
H for each fixed t € [0, T,

(i) (A(t)x,x) > yllx||? forall (t,x) € [0, T x H, for some y > 0.

Let ¢ € C'(H,R) be Lipschitz and such that Vg is locally Lipschitz. Then the

evolution equation

0=ii(t) + A@®)u(t) + Vo(u(t)), t €0, T]

(72) { u(0) = o, it (0) = i

admits a unique solution u € Wz‘oo([O, T1, H; dt); moreover, u satisfies the energy
estimate

1 1 !
Pu(t)) — §||u<t>||2 < pu(0)) — §||u(r)||2 - y/o llie(s)|1%ds, t € [0, T].

Proof Existence and uniqueness of solution follows from Theorem 3.2 or Corol-
lary 3.1. The energy estimate is quite standard. Multiplying the equation by u(z)
and applying the usual chain rule formula gives for all # € [0, T']

d Lo i i
E(gv(u(t)) + Sl ) = —(A@(0), 1(1)).

By (1) and (ii) and by integrating on [0, ¢], we get the required inequality
L. 2 1. 2 ! . .
¢u®) + S1luOI" = @) + S lla O] - A {A)(s), i(s))ds

1 t
< O + 1O - y/o ()] 2ds. © € [0, T,

which completes the proof.

It is worth mentioning that the uniqueness of the solution to the equation (.#7) is
quite important in applications, such as models in mechanics, since it contains the
classical inclusion of the form

0 €ii(t) +aP@(r)) + Vgu(r))
where 0 ® is the subdifferential of the proper lower semicontinuous convex function

® and g is of class C! and Vg is Lipschitz continuous on bounded sets. We also
note that the uniqueness of the solution to the equation (%3) and its energy estimate
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allow to recover a classical result in the literature dealing with finite dimensional
space H and A(t) = y Iy, t € [0, T], where Iy is the identity mapping in H. See
Attouch et al. [4]. The energy estimate for the solution of

{o = ii(t) + yi(t) + Vo)), t € I
u(0) = ug, 1(0) = itg

is then
1 . 2 1 . 2 ! . 2
w(u(t))+§|Iu(t)|I =<P(u0)+§||u0|| —V/O [lu(s)||"ds.

Actually the dynamical system (.#]) given in Theorem 3.2 has been intensively
studied by many authors in particular cases. See Attouch et al. [4] dealing with the
inclusion

0eii(t) +yu) + 0ou())

and Paoli [43] and Schatzman [48] dealing with the second-order dynamical
systems of the form

0€ii(t) + dpu(t))
and
0€eii(t)+ Au(t) + dp(u(t))

where A is a positive autoadjoint operator. The existence and uniqueness of
solutions in (.%) are of some importance since they allow to obtain the existence of
at least a Wé’& ([0, T, H) solution with conservation of energy (see Proposition 3.1
below) for a second-order evolution inclusion of the form

Ocii(t) + A@Wu@) + 0P (u(t), t €1

(73) { 1(0) = ug € dom ®, i1(0) = ity € D(A(0))

where 0@ is the subdifferential of a proper convex lower semicontinuous function;
the energy estimate is given by

1 1 !
D (u(r) + 5||u(r)||2 = O (u(0)) + 5||L2<0>||2 —/0 (A(s)it(s), i(s))ds.

Taking into account these considerations, we will provide the existence of a
generalized solution to the second-order inclusion of the form

Oecii(t) + A@Wu(t) + 0p(u(t))
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which enjoy several regular properties. The result is similar to that of Attouch et al.
[4], Paoli [43], and Schatzman [48] with different hypotheses and a different
method that is essentially based on Corollary 3.2 and the tools given in [22, 23, 27]
involving the Young measures [9, 32] and biting convergence.

Let us recall a useful Gronwall-type lemma [21].

Lemma 3.5 (A Gronwall-like inequality.) Let p,q,r : [0, T] — [0, oo[ be three
nonnegative Lebesgue integrable functions such that for almost all t € [0, T]

'
r(t) < p(t) +q(t)/ r(s)ds.
0

Then

t t
r(r)sp<r>+q(r>/0 [p@)exp(/ q(r)dr)} ds

forallt € [0, T].

Proposition 3.1 Assume that H = RY and that, foreveryt € [0,T], A(t) : H —
H is single-valued maximal monotone satisfying

(H1) there exists a > 0 such that

dis(A(t), A(s)) <a(t—s) for 0 <s <t <T,
(H?2) there exists a nonnegative real number ¢ such that

A, X)) <c(l+||x]|)) for t €[0,T], x € H.

Assume further that A(t) satisfies

A-1. (t,x) = A(t)x is a Caratheodory mapping, that is, t — A(t)x is Lebesgue-
measurable on [0, T for each fixed x € H, and x — A(t)x is continuous on
H for each fixed t € [0, T],

A-2. (A(t)x, x) > yl|x||? forall (t,x) € [0, T1 x H, for some y > 0.

Letn € Nand ¢, : H — RT be a C', convex, Lipschitz function and such that V¢,
is locally Lipschitz, and let oo be a nonnegative l.s.c proper function defined on H
with ¢, (x) < ¢eo(x),Vx € H. For eachn € N, let u" be the unique WH’OO([O, T))
solution to the problem

0=u"(t)+ Au"(t) + Veu (u" (1)), 1 € [0, T]
W' (0) = ufl, " (0) = il

Assume that

(i) @n epiconverges to ¢,
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(i) u"(0) = ug® € dom goo and limy, @, (u"(0)) = oo (ug®),

T = . .
(iii) SupUGELg,Oqo,TJ) fo Yoo (V(2))dt < 400, where BL;’IO([O,T]) is the closed unit ball

(a)

(b)

(©)

(d)

in L([0, T1).

Then up to extracted subsequences, (u") converges uniformly to a
Wé’é([O, T1, RY)-function u™® with u™(0) € dom ¢, and (") pointwisely
converges to a BV function v*° with v>° = u°, and (ii") biting converges to
a function {*° € L]%Qd ([0, T]) so that the limit function u®, u® and the biting
limit £ satisfy the variational inclusion

—AQu>® = > € 3y, (u™)

where 01, denotes the subdifferential of the convex lower semicontinuous
integral functional I, defined on LI@([O, T

T
Iy (u) ::/0 Yoo (u(t)) dt, Yu € L]‘I@([O, T).

(U") weakly converges to a vector measure m € M g([O, T)) so that the
limit functions u(.) and the limit measure m satisfy the following variational
inequality:

T T T
/ Poo(v (1)) dt 2/ Poo (U (1)) dt +/ (=A@ (1), v(t) —u™@)) dt
0 0 0
+=m v —uT) g 0.1, (0.7

Furthermore lim, fOT e, (W ()dt = fOT Goo W™ (1))dt. Subsequently the
energy estimate

1 1 !
%o(uo"(t))+§||ﬂ°°(t)||2 = woo(u8°)+§||d8°ll2+/0 (—A($)u™(s), u™(s))ds

holds a.e.
There is a filter % finer than the Fréchet filter | € Lﬁ’gﬁ, ([0, TY) such that

U —lim[—AQE" —ii") =1 € L3(10, TDyeu

where LI"E@ ([0, T]);Veak is the second dual ofLIIRd ([0, T']) endowed with the topology
o (L5510, T1Y', L5 ([0, T1), and 0 € 6a ([0, T,y Such that

lim[—A()d" — "] = n € Gza ([0, T,

weak
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where 6Ra ([0, T1), denotes the space 6Ra([0, T]) endowed with the weak

weak

topology o (€ra([0, T1), €ra([0, T1)). Let 1, be the density of the absolutely
continuous part I, of | in the decomposition | = 1, + l; in absolutely continuous
part l; and singular part l5. Then

T
la(f) = /0 (ft), =A@u™> () — ¢ (t))dt
forall f € LI@([O, T1) so that
I;m(l) = Ipx (—AQ)E> = ¢>) + 8% (ly, dom I ;)

where @7 is the conjugate of 9o, 14z, the integral functional defined on Lé&d (o, H
associated with ¢}, I;oo the conjugate of the integral functional I, , dom I, =
{u e LI‘@([O, 1) : I, (u) < o0}, and

T
(n, f>=/0 (—A@®ET () — @), fO)dt + (ng, f), Y[ € Gra([0, T)).

with (ng, f) = [;(f), Vf € Gra([0, T]). Further n belongs to the subdifferential
0Jg.., (u™) of the convex lower semicontinuous integral functional J, defined on

¢Ra ([0, T
T
Joo (W) = / VYoo (u(t))dt, Yu € Gra([0, T]).
0
Consequently the density —A()u®> — ¢ of the absolutely continuous part n,

T
no(f) = /0 (=A@ () = 220, fO)dt, Vf € Gpa((0, T])

satisfies the inclusion
—ADET () = ¢7(1) € dpoo U™ (1)),  ace.

and for any nonnegative measure 0 on [0, T'| with respect to which ng is absolutely

continuous
dns 00 dns
/(; Fox (—(t)) do@) = /0 <u ®), —(l‘)> do(1)

. ) "
where ryx denotes the recession function of ¢3,,.
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Proof The proof is long and based on the existence and uniqueness of W;I’OO (o, 71
solution to the approximating equation (cf. Corollary 3.2)

0=i"(t)+ A@u"(t) + Vo, " (1)), t € [0, T]
u™(0) = ufl, @"(0) = il

and the techniques developed in [22, 23, 27]. Nevertheless we will produce the proof

with full details, since the techniques employed can be applied to further related
results.

Step 1. Multiplying scalarly the equation
—A@u" (1) —ii" (1) = Vo, (u" (1))
by u"(t) and applying the chain rule theorem [42, Theorem 2] yields
GO, AW ©) {0, 70) = S Tnen©)],

that is,
'"tAt'”t—d (¢ 1'”t2
—{u" (1), ()M())—E ‘pn(“())+§||”()|| .

By integrating on [0, ¢] this equality and using the condition (ii), we get

1 1 d
on(u" (1) + Ellt't”(t)ll2 = on(u"(0)) + Ellb't"(o)ll2 - /0 (" (s), A(s)i" (s))ds

1 t
< @u (" (0)) + §||»'t"<0>||2 + y/o |[i" (s||%ds.

Then, from our assumption, @,(u"(0)) < positive constant < 400 and
%W” )] < positive constant < 400 so that

1. L
son<u"<r)>+5||u"<r>||2 sp+yf0 |i" (s||?ds, t € [0, T]

where p is a generic positive constant. So by the preceding estimate and the
Gronwall inequality [21, Lemma 3.1], it is immediate that

sup sup || (@)|| < +oo and sup sup @,u"(r)) < +oo. (D
n>11t€[0,T] n>11t€l0,T]
Step 2. Estimation of ||ii" (.)||. For simplicity, let us set z"(t) = —A(t)u"(t) —

i"(t),Vt € [0, T]. As

(1) == — A" (1) — i (t) = Ve, (u" (1))
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by the subdifferential inequality for convex lower semicontinuous functions, we
have

@n(x) = @u(u" (1)) + (x —u" (1), 2" (1))

forall x € R?. Now let v € Echi]([O,T]), the closed unit ball of LI‘@[O, T]). By
R
taking x = v(#) in the preceding inequality, we get

Pn(v(1)) = (" (1)) + (v(1) —u" (1), 2" (1)).

Integrating the preceding inequality gives

T

T T
/0 (v(t)—u"(t),zn(t»dtsfo <pn(v(t))dl—/0 on(u" (1))d1.

Whence follows
T
/ (v(®), 2" (1))dt
0

T T 1
< /O on (D)t — /0 on (W (1))dt + /0 W, Oy @)

We compute the last integral in the preceding inequality. By integration and taking
account of (1), we have

T
/ " (1), 2" (1))dt
0

T
= / (u" (1), —A@®u" (t) —i" (t))dt
0

T

T
=—[<u"(t),it"(t)]3+f0 <it"(t),u”(t)>dt—/o (" (@), A()u" (t))dt
=— W"(T),d"(T)) + (u"(0), i"(0))
T T
+/0 i (1)||*dt —/0 " (1), A()u" (1))dt. (3
As [|[A@®u"(®)]] < c(1 + ||y (2)|]) by (H2), so that by (1) it is immediate that

fOT (u"(t), A(t)u" (t))dt is uniformly bounded so that by (1), (2), and (3), we get

T T
/ (w(), 2Ot < f o (u(D)di + L
0 0

T
< sup / Yoo (V(t))dt + L < 00 @

veBr (o1 0
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forallv e ELOCZ (o, 77)- Here L is a generic positive constant independent of n € N.
R

By (4), we conclude that (z* = —A(.)u" — ii") is bounded in Lﬁ%d([O, T1]), and then
so is (#"). It turns out that the sequence (i#") of absolutely continuous functions
is uniformly bounded by (1) and bounded in variation and by Helly’s theorem; we
may assume that (i7"*) pointwisely converges to a BV function v™® : [0, T] — R?
and the sequence (u") converges uniformly to an absolutely continuous function >
with #1®° = v™> a.e. At this point, it is clear that A(#)u"(r) — A(r)v™>(¢) so that
A" (t) - A@)u°(¢r) a.e. and A(.)u"(.) converges in Lﬁgd([o, T to A()u(.),
using (1) and the dominated convergence theorem.

Step 3. Young measure limit and biting limit of ii,. As (ii,) is bounded in
L]}{d([o, T1), we may assume that (ii’") stably converges to a Young measure
v e Z([0,T]); RY) with bar(v) : ¢ + bar(v;) € Lg,([0,T]) (here bar(v)
denotes the barycenter of v;). Further, we may assume that (ii"*) biting converges to a
function ¢*° : ¢ — bar(v;), that is, there exists a decreasing sequence of Lebesgue-
measurable sets (B,) with lim, A(B,) = 0 such that the restriction of (ii,) on
each Bj, converges weakly in L]}%‘,([o, T1) to ¢°. Noting that (A(.)&") converges
in L%d([O, T] to A()u°. It follows that the restriction of 7" = —A()u" — ii"
to each Blc7 weakly converges in Lﬁgd([o, T to z%° := —A()u*> — ¢, because
(—A()u") converges in LIle([O, T1) to A(.)u° and (ii") biting converges to £ €
L]}@([O, TY). It follows that

lim/ (—AQE" — i, w(t) — u" (1)) = / (—A )™ — bar(v,), w(t) — u(t))dt
n B B

)
for every B € B; N Z([0, T]) and for every w € L@([O, T)). Indeed, we note that
(w(t) — u"(¢)) is a bounded sequence in LI‘@ ([0, T]) which pointwisely converges
to w(t) — u®(¢), so it converges uniformly on every uniformly integrable subset
of Lﬁgd([o, T1]) by virtue of a Grothendieck Lemma [33], recalling here that the
restriction of —A(.)u" — ii" on each BIC7 is uniformly integrable. Now, since ¢,
lower epiconverges to ¢, for every Lebesgue-measurable set A in [0, T'], by virtue
of [23, Corollary 4.7], we have

+ 00 > liminf/ o W' (1))dt > / Voo U™ (1))dt. (6)
n A A
Combining (1), (2), (3), (4), (5), and (6) and using the subdifferential inequality
n(w(t)) > (" (1)) + (=AQ)E" — 3" (1), w(t) —u" (1)),

we get

f(poo(w(t))dt Z/%o(uw(t))dt+/(—A(-)it°°—bar(vt),w(t)—uoo(mdt-
B B B
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This shows that r > —A(.)u® — bar(v;) is a subgradient at the point u*° of the
convex integral functional [, restricted to L%,(B;), consequently,

—A()u®> —bar(v;) € 9o (™ (1)), a.e. on B,
As this inclusion is true on each B[C7 and B;, 1 [0, T'], we conclude that
—A()u® —bar(v;) € 3¢se(u™(t)), a.e. on [0, T].

Step 4. Measure limit in %ﬁd([o, T1) of ii". As (ii,) is bounded in LIIR‘/([O’ T, we
may assume that (ii"") weakly converges to a vector measure m € ///Hgd([o, TDhH
so that the limit functions #°°(.) and the limit measure m satisfy the following
variational inequality:

T T T
/ Poo(v(2)) dt zf Poo(u™ (1)) dt +f (—A@®E® (@), v(t) —u™(1)) dt
0 0 0

o
=MV = U 0.7, %0 (10.71))

In other words, the vector measure —m — A(1)u°°(¢)dt belongs to the subdifferential
0Jy., (u™) of the convex functional integral J,  defined on %Ra ([0, T]) by

Joo (V) = fOT Yoo (V(1)) dt, Vv € GRa([0, T]). Indeed, let w € GRa([0, T]).
Integrating the subdifferential inequality

on(w(®) = @uW" (1)) + (=AD" (1) — " (1), w(t) — u" (1))

and noting that g (w(t)) > ¢, (w(t)) gives immediately

T T

/0 Poolw()dt > /0 on(w(D)d1
T
zf n(u" ())dt + (=A@ " (t) —ii" (1), w(t) — u" (t))dt.
0
We note that
T T
lim/ (=AU (1), w) —u"(@))dt =/ (A@®u> (), w(t) — u®>(1))dt
nJo 0

because (—A(.)u") is uniformly integrable and converges in L}_I([O, T to A(Hu™>
and the sequence in (w — u™) converges uniformly to w — u®°. Whence follows

T T T
/ Poo(w(1))dt Z/ Yoo (u™ (1))dt +/ (—A®E® (@), w(t) — u™(t))dt
0 0 0

o
+=mow —u) 10,11 % (0.7
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which shows that the vector measure —m — A(.)u®°dt is a subgradient at the
point > of the of the convex integral functional J,, defined on €. ([0, T1)) by

Jo V) = [} goou(t))dt, Vv € €a ([0, T1).
Step 5. Claim lim,, ¢, (u" (1)) = @00 (t)) < 00 a.e. and lim, fOT O, (" ())dt =

fOT Voo (U (1))dt < o0, and subsequently, the energy estimate holds for a.e. ¢ €
[0, T]:

I . ! . ,
$oo (™ (D) + S 1 (O]* = poo @) + 1 I* = f (A() @ (s), () ds.
0
With the above stated results and notations, applying the subdifferential inequality

on(w() = @aW" (@) + (—A@OI" (1) — ii" (1), w(t) —u" (1))

with w = u®, integrating on B € B, N Z([0, T'1), and passing to the limit when n
goes to 0o, gives the inequality

/(poo(uoo(t))dt zliminf/ o (U (1))dt
B n B

> / Qoo W™ (1))dt > lim sup / @ (" (1))dt
B B

n

so that
lim/ @n(u" (1))dt =/ Poo (U™ (2))dt @)
n Jp B

on B € B; N Z([0, T]). Now, from the chain rule theorem given in Step 1, recall
that

d
[n (n (1)1,

dt

—(@" (1), A@®)a" (1)) — (@" (1), i" (1)) =
that is,
N n d
(" @), ")) = E[(pn (un (1))].
By the estimate (1) and the boundedness in L]}Qd ([0, T of (z™), it is immediate that
(%[(p,, (u, (t))]) is bounded in L%&([O, T1) so that (¢, (u,(.)) is bounded in variation.
By Helly’s theorem, we may assume that (¢, (1, (.)) pointwisely converges to a BV

function ¥. By (1), (¢, (1, (.)) converges in L]k([O, T]) to ¢ . In particular, for every
k € L. ([0, T]), we have

T T
lim / k(1) 0n (1 (D)t = / k()Y (. ®)
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Combining with (7) and (8) yields

/w(t)dt= lim f‘ﬁn(“n(t))dt:/‘Poo(”oo(t))dt
B n—o0 B B

for all € B; N Z([0, T1). As this inclusion is true on each B; and B; 1[0, T], we
conclude that

V(@) = lim @, (un (1)) = poo (U™ (1)) ace.

Subsequently, using (iii), the passage to the limit when n goes to oo in the equation

1 1 !
Pn(u" (1) + Ellb't"(t)ll2 = ¢n(u"(0)) + Ellll"(())ll2 - /0 (A()i™ (s), u" (s))ds

yields for a.e. r € [0, T']

1 1 !
Poo (@™ (1)) + zllif’o(t)ll2 = oo (g”) + §||u8°>||2 - /0 (A(9)i™(s), u™(s))ds.

Step 6. Localization of further limits and final step.

As (7" = —A()u"™ — ii") is bounded in LIIR,,([O, T]) in view of Step 3, it is
relatively compact in the second dual LI‘?&‘,’,([O, T)) of L%&d([O, T1]) endowed with
the weak topology U(L%f’d([o, T, Lﬁ@([o, T1)). Furthermore, (z*) can be viewed
as a bounded sequence in % ([0, T1)'. Hence there is a filter % finer than the
Fréchet filter / € L7 ([0, T1) and n € 6Ra ([0, T1)’ such that

% —limz" =1 € Ly ([0, TDeui )
n
and
hr{n Zn =nec %Rd ([O, T]);veak (10)

where L%ﬁ,([o, T])(Veak is the second dual of Lﬁd([o, T]) endowed with the
topology o(LloRz([O, T, L]CI@([O, T]) and €Ra([0, T]);,., denotes the space
%ra([0, T]) endowed with the weak topology o (€Ra([0, T1), €Ra([0, T1)),
because ¢Ra ([0, T']) is a separable Banach space for the norm sup, so that we may
assume by extracting subsequences that (") weakly converges to n € Ga ([0, T1)'.
Let [, be the density of the absolutely continuous part /, of [ in the decomposition
I = 1, + I; in absolutely continuous part /, and singular part I, in the sense
there is a decreasing sequence (A,) of Lebesgue-measurable sets in [0, 7] with
A, | W suchthat [i(f) = [;(14,f) forall h € L]‘I’{fj,([o, T]) and for all n > 1. As
(" = —A()u" — ii") biting converges to z*° = —A(.)u®>° — ¢*> in Step 4, it is
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already known [22] that

T
la(f) =/0 (f®), —A®u™ () — ¢ (®))dt

forall f € LI‘@([O, T1]), shortly z°° = —A()u®°(¢) — ¢°°(¢) coincides a.e. with the
density of the absolutely continuous part /,. By [19, 46], we have

Iy (D) = lpx (=A™ = ¢%) + 8%(ls, dom Iy,)
where @3, is the conjugate of ¢, Iy is the integral functional defined on
L]}{d (10, T']) associated with @3, I  is the conjugate of the integral functional I,
and
dom /= {u € LI‘@([O, T : Iy, (u) < 00}.
Using the inclusion
2 =—A0u>® — % € 3y, (u™),
that is,
Iz (AQU™ = %) = (=A™ = ¢™,u>) — Iy, (u™),
we see that
I;foo (D) = (—AQOu> — %, u®>) — I, ™) + 8*(ly, dom I,,).
Coming back to 7" (1) = Vg, (1" (1)), we have
@n(x) = @u(u" (1)) + (x —u" (1), 2" (1))

for all x € R?. Substituting x by /(t) in this inequality, where i € Gga ([0, T1), and
integrating, we get

T T T
f ‘Pn(h(t))dtZ/ wn(u"(t))dt+f (h(t) —u" (1), 2" (1)) dt.
0 0 0

Arguing as in Step 4 by passing to the limit in the preceding inequality, involving
the epiliminf property for integral functionals (cf. (6)), it is easy to see that

T T
/ Poo(h(1)) dt 2/ oo (U™ (1)) dt + (h — u®>, n).
0 0
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Whence n belongs to the subdifferential 8J, (1) of the convex lower semicon-
tinuous integral functional J, defined on G« ([0, T']) by

T
Jooo () :=/ Yoo (u(t))dt, Yu € 6ra([0, T]).
0

Now let B : 6Ra([0,T]) — Li@([o, T1) be the continuous injection, and let
B*: L]‘l’@([o, T1) — %Ra([0, T]) be the adjoint of B given by

(B, f) =, Bf) =, f), ¥l eLg(0,T), Vfe%r(0,TD.

Then we have B*[ = B*l, + B*l;,l € L]%f,([O, T1) being the limit of z,, under the
filter 7 given in Sect.4 and [ = I, + I; being the decomposition of / in absolutely
continuous part [, and singular part ;. It follows that

(B*L, f) = (B*la, f) + (B"ls, f) = {la> )+ {5, f)
for all f € 6Ra([0, T]). But it is already seen that
(la, f) = (=AQU>® =%, f)

T
- /0 (—AQES (@) — £, fO)dr, V[ € L0, T])

so that the measure B*/, is absolutely continuous

(B*la, h) = /()T(—A(-)b'tw(t) —¢®M, fM)dt, Vf € Cra([0,T])
and its density —A(.)u® — ¢*° satisfies the inclusion
—Au>X () — @) € 0poo(u™ (1)), a.e.
and the singular part B*[ satisfies the equation
(B*l, f) = (s, h), Vf €Gpa((0,T]).

As B*l = n, using (9) and (10), it turns out that n is the sum of the absolutely
continuous measure n, with

T
(ng, f) :/0 (—A@u (1) — ¢ (), f(1)dt, Yf e Cra((0,T])
and the singular part ny given by

(g, f) = s, f), V[ €Gra([0,T)).
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which satisfies the property: for any nonnegative measure 6 on [0, 7] with respect
to which ny is absolutely continuous

T dng r
/ Fox (-(r)) d@(t):/ <u ), (t)>d0(t)
o \do 0

where 7+ denotes the recession function of ¢, . Indeed, as n belongs to 9.J,, (u*°)
by applying [46, Theorem 5], we have

dna T dlls
Jo (n) = Iz, < 0 ) +/O Fex, (%(I)> dor), (11)
with
T
Iz (v) :=/0 9%, ((1)dt,Yv € Ly, ([0, T1).
Recall that
d
M= A = % € Dl (%),
that is,

dn .

From (12), we deduce

T (1) = 1) (5 (10,77, (10.T1) — oo 1)

= (U, 0) (% (10.7). %0 (10.71) — Lo (™)

T
:/0 @ (1), —AQu™ — ¢ (1)dt

T
+ /0 <°°(;) (t)>d9(t) Lo (™)

() [ o o)
Lok dt 0
Coming back to (11), we get the equality
T dns T
[0 Tox <%(I)) de(t) :/0 < >d9(t))

The proof is complete.



Second-Order Evolution Problems with Time-Dependent Maximal Monotone. . . 47

Comments Some comments are in order. In Proposition 3.1, using the existence
and uniqueness of lefo(]O, T1) of the approximating second-order equation

0=1i"@)+ A@®u" () + Vo (u" (1)), 1 € [0, T]
u"(0) = ug, u"(0) = uy,

we state the existence of a generalized solution u*° to the second-order evolution
inclusion

Oci(t)+ A@W)u() + 0poo(u(t)), t € [0, T]
u(0) = ug € dom @0, 1(0) = ug

via an epiconvergence approach involving the structure of bounded sequences
in LIH([O, T] space [22] and describe various properties of such a generalized

solution. In particular, we show that such a generalized solution u*° is Wllg"} (0, TY)
and satisfies the energy conservation and there exists a Young measure v; with
barycenter bar(v,) € LIH([O, T1) such that —A ()i (t) — bar(v;) € d@so(uco(t))
a.e. In this vein, compare with Attouch et al. [4, 27], Paoli [43], and Schatzman
[48].

Now we deal at first with Wll;’é ([0, T, H) solution for a second-order evolution
problem.

Theorem 3.3 Let for everyt € [0, T], A(t) : D(A(t)) C H — 2" be a maximal
monotone operator with D(A(t)) ball compact for every t € [0, T] satisfying

(H1) there exists a function r : [0, T] — [0, 400[ which is continuous on [0, T[
and nondecreasing with r(T) < +o00o such that
dis(A(2), A(s)) <dr(s,t]) =r(@t) —r(s) for 0<s <t <T
(H?2) there exists a nonnegative real number ¢ such that

1A%, )| < e(1 + |Ix])) for t €[0,T], x € D(A(®))

Let f : [0,T] x H x H — H be such that for every x,y € H x H the
mapping f (., x, y) is Borel-measurable on [0, T] and for everyt € [0, T], f(t, ., .)
is continuous on H x H and satisfying

@ [f@x, Il < MA+lx]]), Vi, x,y €[0,T] x H x H.
Gi) 11f (¢t x,2) — ft, y. DI < Mllx —yll, Y&, x,y,2€[0,T1 x Hx H x H.

Then for ugp € D(A(0))andyy € H, there are a BVC mapping u : [0, T] — H and
a Wy ([0, T1, H) mapping y : [0, T] — H satisfying

t
Y(l)=YO+/ u(s)ds, 1 €0, T],
0
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—Z—u(t) e Au(t) + f(t,u), y(t)) dr-a.e. t €[0,T],
’
u(0) = up
with the property: lu(t) — u(t)| < K|r(t) —r(z)| for all t,t € [0, T] for some
constant K €]0, ool.

Proof By [8, Theorem 3.1] and the assumptions on f, for any continuous mapping
h:[0,T] — H, there is a unique BVC solution vy to the inclusion

v (0) = up € D(A(0))
- %(ﬂ € A@vn (1) + f(t, va(1), h(1)) dr-ace.

with [[vp(D)|| < K, t € [0, T]and |[vp (1) —vp(D)|| < K(r(1)—r(7)), 1,7 €[0,T]
so that

dvy,
dvy, = —d
vy . r

with % € KBy, consequently ‘%” € L‘I’{O([O, T1,dr). Let consider the closed
convex subset 2" in the Banach space € ([0, T]) defined by

t
%::{u:[O,T]—)H:u(t):u0+/ i(s)ds, e S tel0,T])
0

KBy’

where SII(E denotes the set of all integrable selections of the convex weakly
H

compact valued constant multifunction K ‘By. Now foreach h € 2, let us consider
the mapping

t
D)) :=ug +/ vy (s)ds, t €[0,T].
0

Then it is clear that ®(h) € 2 . Our aim is to prove the existence theorem by
applying some ideas developed in Castaing et al. [24] via a generalized fixed point
theorem [36, 44]. Nevertheless this needs a careful look using the estimation of the
BVC solution given above. For this purpose, we first claim that ® : 2~ — 2 is
continuous and for any 2 € 2 and for any ¢ € [0, T] the inclusion holds

t
dh)(1) € ug +f Co[D(A(s)) N KBylds.
0

Since s > co[D(A(s))NK By]is a convex compact valued and integrably bounded
multifunction using the ball-compactness assumption, the second member is convex
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compact valued [14] so that ®(.Z") is equicontinuous and relatively compact in the
Banach space % ([0, T]). Now we check that @ is continuous. It is sufficient to
show that, if (h,) converges uniformly to / in 2", then BVC solution vy, associated
with &,

v, (0) = uop € D(A(0))
- %(I) € A(t)on, (1) + f(t, vn, (), hn (1)) dr-ae.

pointwisely converges to the BVC solution vy, associated with A

un(0) = uo € D(A(0))
- ilirh(t) € AWvp(@) + f(&, va (@), h(1)) dr-ae.

As D(A(1)) is ball compact, (vp,) is uniformly bounded, and bounded in variation
since ||vp, (1) —vp, (T)|| < K(r () —r(7)), t, T € [0, T], we may assume that (v,)
pointwisely converges to a BVC mapping v. As vy, = v +f]0 q dshn dr, t €[0,T]
and "” (s) € KBy, s € [0,T], we may assume that ( dh”) converges weakly in
L}q([O Tl,dr)tow € L! g0, T], dr) with w(t) € KBy, t €0, T] so that

weak—lim vy, = ug +/ wdr = z(t), t € [0, T].
" 10,7]
By identifying the limits, we get

v(t) = z(t) = ug +f wdr

10,7]

with d—" = w so that lim, f(t, vp, (), ha(t)) = f(t,v@),h(@)), t € [0,T].
Consequently we may assume that (dvh" + f(.,vp, (), hy(.))) Komlos converges
to 4 o — f (. v(), h(.)). For simplicity, set g, (1) = f(t, vp, (), h,(¢)) and g(t) =
f(t v(t) h(t)). There is a dr-negligible set N such that fort € I \ N and

lim an: (ﬁ(t) + g‘(t)) = @(t) +g().

n—o0on P dr J dr

Letn € D(A(t)). From

dvy,
<d—"(l) + 8, (1), v(1) — ﬂ>
,

dv d
:< Ui (1) + g, (1), vhn(r>—"> <;ﬁ (’)+g"(’)’”(”_””"m>’
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let us write

dvhj
d

r

2|
-

so that

@) +gj),v@) — n>

1 /dvp,
(1) + g (), vp; (1) — 77>+; <d—J(I) +g;(@®),v@) — Uh,-(t)>a

r

dvhj
dr

Jj=1

dvhj
d

@) +gj@®),v@) — n>

r

1 n
2
n

< % Z(AO(L m). 0 — v, (D)+ (Constant)% > @) = va; ).

j=1 j=1

Passing to the limit when n — 00, this last inequality gives immediately
dv 0
O +80, v —n) = (A M0 —v®)ae.

As a consequence, by Lemma 2.2, —Z—:(t) e Av(t) + gt) = A@)v(@) +
f,v(), h(t)) a.e. with v(0) = ug € D(A(0)) so that by uniqueness v = vy,.
Now let us check that ® : 2" — 2 is continuous. Let s,, — h. We have

t t t
<I>(hn)(t)—d>(h)(t)=/0 vh,l(S)ds—/O vh(S)ds=/0 [vn, () — va(s)]ds

As [|vg, () —vr()]| = 0 pointwisely and is uniformly bounded : ||vp, (.) — v ()| <
2K, by we conclude that

t
sup |[®(hy) (1) — P(R)()]| = sup / lvn, () —va()llds — 0
1€[0,T] re0,71J0

so that ®(h,) — ®(h) — 0 in €y ([0, T]). Here one may invoke a general fact
that on bounded subsets of L, the topology of convergence in measure coincides
with the topology of uniform convergence on uniformly integrable sets, i.e., on
relatively weakly compact subsets, alias the Mackey topology. This is a lemma due
to Grothendieck [33, Ch.5 §4 no 1 Prop. 1 and exercice] (see also [15] for a more
general result concerning the Mackey topology for bounded sequences in L%).
Since @ : 2~ — £ is continuous and & (") is relatively compact in €y ([0, T]),
by [36, 44] ® has a fixed point, say h = ®(h) € 27, that means
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t

h(t) = D)D) =uo+/ wn(s)ds, 1 € [0, T1,
0
0h(0) = uo € D(A0))

- %(t) € A@vn (1) + f (1, va(1), h(1)) dr-ace.

The proof is complete.
The following results are sharp variants of Theorem 3.3.

Theorem 3.4 Let for everyt € [0,T], A(t) : D(A(t)) C H — 2H pe g maximal
monotone operator with D(A(t) ball compact for every t € [0, T] satisfying (H2)
and

(H1) there exists a function B € w0, T1, R; dt) which is nonnegative on
[0, T'] and non-decreasing with B(T) < oo such that

dis(A(1), A(s)) < |B(t) — B(s)|, Vs, € [0, T].
(H1)* Foranyt € [0, T] and for any x € D(A(t)), A(t)x is cone-valued.

Let f : [0,T] x H x H — H be such that for every x,y € H x H the mapping
f(.,x,y) is Lebesgue-measurable on [0, T] and for every t € [0, T], f(¢,.,.) is
continuous on H x H and satisfying

@ Nf@x, »I=MA+1x]]), Vt,x,y €[0,T] x H x H.
(11) ||f(t7x71)—f(f,y,2)|| EMHX_)’H’ Vt,x,)’,ZE [0’ T] X HXHXH'

Then, for all uy € D(A(0)), yo € H, there are an absolutely continuous mapping
u : [0, T] - H and an absolutely continuous mapping y : [0, T] — H satisfying

t
y(t)=yo+/ u(s)ds, tel[0,T],
0

_le—l:(t) € AWu() + F(t ut), y()) di —ae. t € [0, T], u(0) = uo,
with

fora.e.t € [0, T], for some positive constant K.

Proof By [7, Theorem 3.4] and the assumptions on f, for any continuous mapping
h: [0, T] — H, there is a unique AC solution vy, to the inclusion

v (0) = up € D(A(0))
—op(t) € AWvp(t) + f(t, vp(2), h(2)) dt-ae.
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with [[5,(0)]] < y (1) := (K+ M1+ K)B@O+ 1)+ M1 +K)ae.t €[0,T]so
that y € Lﬁ{{([O, T1) and ||v,(?)]| < L = Constant, ¢t € [0, T]. Let us consider the
closed convex subset 2 in the Banach space € ([0, T']) defined by

t
%::{u:[O,T]—)H:u(t)=uo+/ u(s)ds, L'teSiﬁ , t€[0,T]}
0 H

where SiE denotes the set of all integrable selections of the convex weakly
H

compact valued constant multifunction LBpy. Now foreach i € 2, let us consider
the mapping

t
D (h)(t) :=ug +/ vp(s)ds, t €0, T].
0

Then it is clear that ®(h) € 2 . Our aim is to prove the existence theorem by
applying some ideas developed in Castaing et al. [24] via a generalized fixed point
theorem [36, 44]. Nevertheless this needs a careful look using the estimation of the
AC solution given above. For this purpose, we first claim that ® : 2~ — %2 is
continuous for any 2 € 2 and for any ¢ € [0, T'], the inclusion holds

t
O (@) € ug +/ ¢o[D(A(s)) N LBy]ds.
0

Since s — ¢o[D(A(s))NLB g]is a convex compact valued and integrably bounded
multifunction, the second member is convex compact valued [14] so that ®(Z") is
equicontinuous and relatively compact in the Banach space € ([0, T]). Now we
check that @ is continuous. It is sufficient to show that, if &, converges uniformly
to i in 2, then the AC solution vy, associated with £,

vp, (0) = ug € D(A(0))
— Op, (1) € A@t)vp, (t) + f(t, vp, (1), hn(2)) dt-ae.

converges uniformly to the AC solution v, associated with A

vy (0) = ug € D(A(0))
—vp(t) € A()vy(t) + f(t, vp(t), h(t)) dt-ae.

We have
—vp, (t) € A(Dvp, () + f(t, v, (), hy(1)), ae.t €[0,T],

with the estimation |[|vg, ()] < y() and y € Lﬁg([O, T] for all n €
N. As D(A(t)) is ball compact and (vp,) is relatively weakly compact in
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L},{([O, T1), we may assume that (vp,) converges uniformly to an absolutely
continuous mapping v such that v(r) = wup + fot v(s)ds, t € [0,T],
o)l < y@),t € [0,T], and (1');,,1)0(L1 , L) converges to v so that
lim, f(t, v, (), hy(t)) = f(t, v(t),h(t)), t € [0,T]. Consequently we may
assume that (v, + (., vp, (1), h,(.))) Komlos converges to v — f (., v(.), h(.)). Let
us set g, (t) = f(t,vp,(t), hy(t)) and g(t) = f(t, v(t), h(¢)). There is a negligible
set N such that for ¢ € [0, T]\ N and

n

1
Jim = > (0n; (1) + g5() = b(1) + g(0).
j=1

Letn € D(A(¢t)). From

{00, (1) + gn (1), v() — )
= (0n, (1) + gn (1), Vn, (1) — 1) + (Vn, (1) + gn (1), V() — vp, (1))

let us write

1 —,.
OBUHORSHORIORT)

j=1

S| =

1 n
= > (on, (0 + g, v, (1) — 1) +
j=1

D (o, (0) + g (@), v(t) — i (1),
j=1

so that

|
= (o, () + g (@), v(0) — )
n i

n

1 1 <&
= > (A% ). —vn )+ (y() + Constant)~ > o) = va, @)

j=1 j=1

Passing to the limit when n — 00, this last inequality gives immediately
(0@ + g(1), v(@®) = n) < (A%, m), n — v(D)) ae.

As a consequence, —v(t) € A(H)v(t) + g(t) = A()v() + f(t, v(t), h(t)) a.e. with
v(0) = up € D(A(0)) so that by uniqueness v = vy. Since ® : Z° — 2 is
continuous and ®(Z") is relatively compact in €y ([0, T]), by [36, 44] ® has a
fixed point, say h = ®(h) € 4, that means



54 C. Castaing et al.

t

h(t) = ©(h)(t) = uo —I—/ vp(s)ds, t €0, T],
0

v (0) = uo € D(A(0))
—vp(t) € A@Wvp(t) + f (&, vp(t), h(2)) dt-ae.

The proof is complete.

Comments The use of a generalized fixed point theorem is initiated in [24] dealing
with some second-order sweeping process associated with a closed moving set
C(t, u). Actually it is possible to obtain a variant of Theorem 3.4 by assuming that
A(t) : D(A(t)) ¢ H — 2 is a maximal monotone operator with D(A(t) ball
compact for every ¢t € [0, T'] satisfying (H2) and

(H 1) there exists a function 8 € W'2([0, T, R; dt) which is nonnegative on I and
non-decreasing with 8(7") < oo such that

dis(A(2), A(s)) < |B(t) — B(s)|, Vs, t € [0, T].

Here using fixed point theorem provides a short proof with new approach involving
the continuous dependance of the trajectory v, associated with the control h € 2~
and also the compactness of the integral of convex compact integrably bounded
multifunctions [14].

4 Evolution Problems with Lipschitz Variation Maximal
Monotone Operator and Application to Viscosity and
Control

Now, based on the existence and uniqueness of W?I’OO([O, T) solution to evolution
inclusion

0 €ii(r) + A@u@) + f(r,u@), 1 €[0,T]

D {um) = ug. i(0) = 1ig € D(A(0))

we will present some problems in optimal control in a second-order evolution
inclusion driven by a Lipschitz variation maximal monotone operator A(¢) in the
same vein as in Castaing-Marques-Raynaud de Fitte [25] dealing with the sweeping
process. Before going further, we note that (.71) contains the evolution problem
associated with the sweeping process by a closed convex Lipschitzian mapping
C:[0,T] — cc(H)

{0 € (1) + New@@®) + f(t, u(), t € [0,T]
u(0) = o, 1(0) = itg € C(0)

by taking A(¢) = dWc() in ().
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We need some notations and background on Young measures in this special
context. For the sake of completeness, we summarize some useful facts concerning
Young measures. Let (2, %, P) be a complete probability space. Let X be a Polish
space, and let €”(X) be the space of all bounded continuous functions defined on
X. Let ///Jr(X ) be the set of all Borel probability measures on X equipped with
the narrow topology. A Young measure A : Q — ///JIF(X) is, by definition, a
scalarly measurable mapping from 2 into ///i(X ), that is, for every f € €°(X),
the mapping w — (f, Ay) = f x J(X)dry(x) is % -measurable. A sequence (")
in the space of Young measures % (2, %, P; # _}r (X)) stably converges to a Young
measure A € % (Q2, F, P; ///}r(X)) if the following holds:

lim |:/ f(x)d)»’;(x)] dP(w) =/ |:/ f(x)d)»w(x)i| dP(w)
n—>o0 Ja LJx ALJx

for every A € .% and for every f € €”(X). We recall and summarize some results
for Young measures.

Theorem 4.5 ( [22, Theorem 3.3.1]) Assume that S and T are Polish spaces.
Let (u") be a sequence in (2, %, P; ///_}_(S)), and let (V') be a sequence in
(R, F, P, ///_}_(T)). Assume that

(1) (u") converges in probability to un*° € % (2, #, P, //_& (S)),
(i1) (V™) stably converges to v>® € ¥ (Q, F, P; ,//li(T)).

Then (u" @ v™) stably converges to u>°  v>®° in % (2, #, P, ///J_(S x T)).

Theorem 4.6 ( [22, Theorem 6.3.5]) Assume that X and Z are Polish spaces.
Let (u™) be sequence of F-measurable mappings from Q into X such that (u")
converges in probability to a .F-measurable mapping u® from Q into X, and
let (V") be a sequence of % -measurable mappings from Q into Z such that (v")
stably converges to v™° € % (Q, F, P; t//lJlr(Z)). Leth : Q x X xZ — R be
a Carathéodory integrand such that the sequence (h(.,u,(.), v,(.)) is uniformly
integrable. Then the following holds:

lim /h(w,u”(w),v"(w))dP(w)=/
n—0o0 Q

|:/ h(w, u®>(w), 2) dvgo(z):| dP(w).
QlJz

In the remainder, Z is a compact metric space, and ///Jr(Z) is the space of all
probability Radon measures on Z. We will endow .. 41_(Z ) with the narrow topology
so that ///_i(Z) is a compact metrizable space. Let us denote by 2/ ([0, T1; ///_ilr(Z))
the space of all Young measures (alias relaxed controls) defined on [0, T'] endowed
with the stable topology so that ([0, T']; ///i (Z)) is a compact metrizable space
with respect to this topology. By the Portmanteau Theorem for Young measures
[22, Theorem 2.1.3], a sequence (v"*) in #Z ([0, T, ///i(Z)) stably converges to
ve (0, T #L(2)) if

T T
lim [f ht(z)dvf(z)} dt =/ [/ h;(z)dw(z)} dt
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for all h € L%(Z)([O, T1), where € (Z) denotes the space of all continuous real-
valued functions defined on Z endowed with the norm of uniform convergence.
Finally let us denote by Z the set of all Lebesgue-measurable mappings (alias
original controls) z : [0,T] — Z and Z = %([0,T]; ///i(Z)) the set of all
relaxed controls (alias Young measures) associated with Z. In the remainder, we
assume that H = R? and Z is a compact subset in H.

For simplicity, let us consider a mapping f : [0, T] x H — H satisfying

(i) foreveryx € H x Z, f(., x) is Lebesgue-measurable on [0, T],
(i) there is M > 0 such that

f@ ) <MA+|x|])
for all (¢, x)in [0, T] x H, and
@, x)— f@& I < Mllx —yl|

forall (¢,x,y) €[0,T] x H x H.

We consider the Wfl’oo([O, T]) solution set of the two following control problems

(L) {0 € lix,y,c (1) + AW)iy,y,c () + [, uxy (@) +¢(), 1 €[0,T]
ux,ye(0) =x € H, 1y, :(0) =y € D(A(0))
and
(y%) {O € i'ix,y,)»(t) + A(t)l"‘x,y,)»(t)) + f(t, ux,y,)u(t)) + bar()»z), te [Os T]
uxy(0) =x € H,uxy(0) =y € D(A0))

where ¢ belongs to the set 2 of all Lebesgue-measurable mappings (alias original
controls) ¢ : [0,T] — Z original and A belongs to the set % of all relaxed
controls. Taking (.#}) into account, for each (x, y,¢) € H x D(A(0)) x Z (resp.
(x,y,A) € HxD(A(0)) xZ, there exists a unique lei’oo(]O, T]) solutions, solution
Ux,y,c (T€SP. Uy y 3), t0 (L) (resp. (F)). We aim to present some problems in the
framework of optimal control theory for the above inclusions. In particular, we state
a viscosity property of the value function associated with these evolution inclusions.
Similar problems driven by evolution inclusion with perturbation containing Young
measures are initiated by [22, 23]. However, the present study deals with a new
setting in the sense that it concerns a second-order evolution inclusion involving
time-dependent maximal monotone operator.
Now we present a lemma which is useful for our purpose.

Lemma 4.6 Let for all t € [0,T], A(t) : D(A(t)) € H — 2% be a maximal
monotone operator satisfying (H1) and (H2). Let f : [0,T] x H — H be a
mapping satisfying
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(1) foreveryx € H x Z, f(., x) is Lebesgue-measurable on [0, T],
(ii) there is M > 0 such that

[1Lf@ 0l < MO+ [lx]])
forall (t,x)in[0,T] x H, and

Nf (@, x)— fE I < Mllx —yll
forall (t,x,y) €[0,T] x Hx H.

Let h,,,h € L‘;{O([O, T1,dt) with ||hy(t)|| < 1 forallt € [0,T], foralln € N
and ||h(t)|| < 1 forallt € [0, T). Let us consider the two following second-order
evolution inclusions:

0 € iy, y p, (1) + AWty y p, (1) + [ ux y p, @) +hn(@), 1 €[0,T]

S o) { U,y (0) = .ty y 1, (0) = y € D(A(D))

SA, f.h,x, ) 0 €iiy,yn@) +.A(I)ﬁx,y,h(t) + @ uxyn () +h(0), 1 €10, T]
”x,y,h(o) =X, ”x,y,h(o) =y € D(A(0))
where uy yp, (resp. uxyp) is the unique WIZ{’OO([O, T)) solution to
(S (A, frhn, x, ) (resp. (FL(A, foh, x,¥))). Assume that (h,) o (L', L®)
converges to h. Then (ux,y p,) converges pointwisely to uy y p.

Proof We note that iiy y p, is uniformly bounded, so there is u € lei’oo([O, T
such that

Uy y.h, —> u pointwisely with u(0) = x,

Uy y.h, — U pointwisely with i2(0) =y,

iix,y.n, — ii with respect to o (L1, L*°).
Using Lemma 2.3, it is not difficult to see that u(r) € D(A(t)) for every ¢t €
[0, T]. As f(t,uxyn, () — f(t, u(t)) pointwisely so that f(.,uyxyn,(.)) —
f (., u(.)) with respect to o(L', L*). Since (h,) o (L', L>) converges to h, so
that f(., ux y.n,(.)) +hy — f(.,u()) + h with respect to o (L', L°). And so
Gy yn, () + O ey, (D)) + hy() a(Ll, L>) converges to ut + f(..,u(.)) + h.
As a consequence, we may also assume that iy y p, () + f(, ux yn, () + hy()
Komlos converges to i+ f (.., u(.)) +h. Coming back to the inclusion —iiy y , (t) —
[t ux yn, @) — hy(t) € A(t)iix y p, (), we have by the monotonicity of A(t)

<’;‘.x,y,hn )+ f(tv Ux,y,h, @) + h,(2), I:ix,y,h,, ) —n) < <A0(ta n),n— ’/.lx,y,hn (1))

for any n € D(A(t)). For notational convenience, set

v, (2) Zﬁx,y,hn @) + f(, Ux,y,hy, @) + hu(2),Vt €[0,T],
v(t) =ii(t) + f(t,u(t)) + h(), vVt € [0, T].
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There is a negligible set N such that

e
lim - Z vi (1) = v(?)

i=1
fort ¢ N. Let us write
(Vp (1), (1) — n) = (v (1), L"x,y,h,, ) —n) + (v (8), u(t) — If'tx,y,h,, @)
so that

BN 1 L
n ;wi @, wO-m=, ;m (), o,y (=) +— ;m (1), () ~tix,y p; (1)

1 1
<= D AN, iy (O)+L= Y () =iy DI,

i=1 i=1

where L is a positive generic constant. Passing to the limit when n goes to co in this
inequality gives immediately

(@), i) —n) < (A%, n), n — i)
so that by Lemma 2.2 we get
—ii(t) — f(t,uxyn(t)) —h(t) € A(Hu(t) ae.

with #(0) = x and #(0) = y. Due to the uniqueness of solution, we get u(t) =
uy yn(t) forall ¢ € [0, T]. The proof is complete.

The following shows the continuous dependence of the solution with respect to the
control.

Theorem 4.7 Let for all t € [0, T], A(t) : D(A(t)) € H — 28 be a maximal
monotone operator satisfying (H1) and (H2). Let f : [0,T] x H — H be a

mapping satisfying

(1) foreveryx € H x Z, f(., x) is Lebesgue-measurable on [0, T],
(ii) there is M > 0 such that

f@ )l <MA+|x|])
forall (t,x)in[0,T] x H, and
[1f(t, x1) — f(&, x2)|| < M||x1 — x2]]

forall (t,x1,(t,x2,) €[0,T] x H x H.
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Let Z be a compact subset of H. Let us consider the control problem

{ 0 € ix,y,v(t) + A@)itx,y,0 (1) + [, 1x,y,0 (1)) + bar(v;), 1 € [0, T]
ux,y,v(o) =X, Ifitx,y,v(o) =y € D(A(0))

where bar(v;) denotes the barycenter of the measure v; € ///_IF(Z )and uy y .y is the
unique WZI’OO([O, T1) solution associated with to bar(v;). Then, for each t € [0, T],
the mapping v +— uy ., is continuous from Z to Cy ([0, T1, where Z is endowed
with the stable topology and Cy ([0, T] is endowed with the topology of pointwise
convergence.

Proof (a) Let v € & and let bar(v) : t > bar(v;), t € [0, T]. It is easy to check
that v — bar(v) from Z to L‘;{O([O, T1]) is continuous with respect to the stable
topology and the o (L}, L%}), respectively. Note that & is compact metrizable for
the stable topology. Now let (V") be a sequence in &% which stably converges to
v € %. Then bar(") o (LY, L%}) converges to bar(v). By Lemma 4.6, we see that
Uy, y,pn pointwisely converges to uy.y. . The proof is complete.

We are now able to relate the Bolza type problems associated with the maximal
monotone operator A(t) as follows:

Theorem 4.8 With the hypotheses and notations of Theorem 4.7, assume that J :
[0,T] x H x Z — R is a Carathéodory integrand, that is, J(t, ., .) is continuous
on H x Z foreveryt € [0, T] and J (., x, ) is Lebesgue-measurable on [0, T] for
every (x,z) € H x Z, which satisfies the condition (€): for every sequence ({,) in
Z, the sequence (J (., ux, y cn(.), £"(.)) is uniformly integrable in L]{%([O, T], dt),
where uy y ¢ denotes the unique WI%I’OO([O, T1) solution associated with {" to the
evolution inclusion

{0 € ’:ix,y,z”(t) + A(t)’/.ix,y,{" (t) + f(t, Ux,y,cn (t)) + ;n(t)v te [07 T]
U,y (0) = x, ity y,en(0) =y € D(A(0))

Let us consider the control problems

T
inf(Py) := inf/ J(t ux,y,c (1), £())dt
teZ Jo

and
T
inf(Py) = inf/ |:/ J(t,ux,v,x(t),z))»;(dz):| dt
reZ Jo VA l

where uy y ¢ (resp. uy y ;) is the unique WIZJ’OO([O, T1) solution associated with ¢ (
resp. A) to

{ 0¢e it.x,y,;(t) + A(t)’;tx,y,g(t) + f(t» ux,y,g“([)) + é‘(t)a re [Oa T]
U,y (0) =X,y y(0) = y € D(A(0))



60 C. Castaing et al.

and

{O € ifix,y,)»(t) + A(t)l:ix,y,v(t) + f(@, ux,y,v(t)) + bar(A;), t € [0, T]
ux,y,)»(()) =X, I:‘x,y,)n(o) =y € D(A(0))

respectively. Then one has
inf(Ps) = inf(Pgy).

Proof Take a control A € Z%. By virtue of the denseness with respect to the
stable topology of 2 in &%, there is a sequence ({"),en in 2 such that the
sequence (8;7),en of Young measures associated with ("), en stably converges to

A. By Theorem 4.7, the sequence (uy,y,¢n) of W,zfo([o, T1]) solutions associated

with ¢" pointwisely converges to the unique WZ,’OO([O, T]) solution uy y ;. As
(J(t, ux,y,en(t), £"(¢))) is uniformly integrable by assumption (%), using Theo-
rem 4.6 (or [22, Theorem 6.3.5]), we get

T T
im [T ey (1), £ (1)) dt = / [ / J(t,ux,y,x,mdxt(z)} ar.
0 0 V4

n—oo

T
/ J(t,uy yon (1), £" (1)) dt > inf(Py)
0

foralln € N, sois

T
/ [/ J(t,ux,y,x,z)dkz(z)} dt > inf(Py);
0 zZ

by taking the infimum on Z in this inequality, we get
inf(Py) > inf(Py)

As inf(Pg) > inf(Pg), the proof is complete.

In the framework of optimal control, the above considerations lead to the study
of the value function associated with the evolution inclusion

{0 € ﬁr,x,y,v(t) + A(l)l"ir,x,y,v(t) + f(, ur,x,y,v([)) + bar(v,),
ur,x,y,v(f) =X, ur,x,y,v(f) =y € D(A(7)).

The following shows that the value function satisfies the dynamic programming
principle (DPP).
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Theorem 4.9 (of dynamic programming principle). Assume the hypothesis and
notations of Theorem 4.7, and let x € E, T < T and o > QO suchthatt +o < T.
Assume that J : [0, T] x H x Z — R is bounded and continuous. Let us consider
the value function

V_](‘L', X, y) = SUp,cx f.[T [fz J(Z’ ur,x,y,v(t)v Z)Vt (dZ)] dr,
(t,x,y) €[0,T] x H x D(A(7))

where u; x y,, is the lei’oo([O, T1) solution to the evolution inclusion defined on
[z, T] associated with the control v € X starting from x, y at time T

{O € ﬁr,x,y,v(t) + A(t)’/'lr,x,y,v(t) + f(@, ur,x,y,u(t)) + bar(vy),
ut,x,y,u(f) =X, "“t,x,y,v(":) =y € D(A(7))

Then the following holds:
T+0o
Vi(r,x,y) = sup {/ [/ J(, ur,x,y,v(t)aZ)Vt(dZ)i| dt
vER T VA

+ Vit +o, ur,x,y,v(f +0), ’:lr,x,y,v(f + G)}
with
Vit +o0,urxv(t +0), i (T +0))

T
= sup / |:/ J(, Ur-‘,—o—,ur,x_V_V(r-i-a),lkf,x,\,._v(r+o),u(t)v Z)Mz(dZ)] dt
neZ Jr+o LIZ ’ '

Where Veqou, ., (t4+0)iinryn(t4o) | IS the WZ]’OO(I + o0, T) solution defined on
[t +0, T1associated with the control . € Z starting from ur x , (T +0), thr x v(T+
o)attimet + o

0 € vT+(7,MT,x,)‘,v(T+U)sur,x,y,v(f+0')vl/«(t) + A(t)vf‘l’d;ur,x,yv(T+g)s’:’r.x,y,v(f+‘7)»ﬂ(t)’
+ f(, vr+a,um{,y,U(r+a),12,,x_y,\,(r+<r),;/.(t)) + bar(u,),
Ur-l—a,u,,x,)-,v(r+a),d,.x,y,u(r+a),u(f +o0) = uf,x,y,v(T +o0),

vr‘“’s”r,x‘y,v(T+U)J'.ir,x,)xv(f+<7),ll(T + U) = lf‘ir,x,y,v(f + U) € D(A(T + U))

(13)

't is necessary to write completely the expression of the trajectory Veto,ttrryo (TH0 ) i .y (THO) 1
that depends on (v, n) € Z x Z in order to get the continuous dependence with respect to v € #
of Vyj(t + 0, urxyv(t +0)).
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Proof Let

T+0o
W;(t,x,y) := sup {/ |:/ J(t, ug x,y0(), z)v[(dz)] dt
veZ T VA

+V;(t +o, ur,x,y,v(T + U))}

For any v € %, we have

T T+o
/ |:/ J(t»ur.,x,y,v(t)vZ)Vt(dz)] dt:/ |:/ -I(tv”r,x,y,v(t)vz)vt(dz)} dt
T VA T zZ

T
+/ |:/ J(t, uf,x,y,v(t),z)v,(dz)] dt.
T+o Z

By the definition of V(T + 0, Uz x,y,v (T +0), iz x y,v (T + ), we have

T

V](T+U, ur’x,y,v(f‘i‘g), ur,x,y,v(T+U) Z / |:/ ](tv ur,x,y,v(t)s Z)Ut(dz)} dt
V4

T+o

It follows that

T T+0o
/ [ / J(r,uf,x,y,va),z)vt(dz)] di< / [ / J(t,ur,x,y,v(o,z)v,(dz)} dr
T V4 T Z

+ V(T +o, ur,x,y,v(l' +0), ’/'tr,x,y,v(t +0)).

By taking the supremum on v € Z in this inequality, we get

T+o
V), x, y) < sup { / [ / Tttty (), z)vz(dz)} a
ve# T VA

+ Vit +o, ur,x,y,v(T + o), l;lr,x,y,v(f + U))}
=Wy(t,x,y).
Let us prove the converse inequality.

Main fact: v+ Vj(t + 0, ur x v(t + 0), lirx,» (T + 0)) is continuous on Z.
Let us focus on the expression of Vj(t + o, ur x v (T +0), 7 xv(T +0)):

Vit +o, ur,x,v(f +0), l:tr,x,v(f +0))

T
= SUP/ [/ J(, Ut+a,u,.x’u(r+cr),[trtxqv(t+a),u(t)»Z)Mt(dz)] dt
WEXR J T+0 VA
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Where Viio u,,, (t+0),1icx0(r+0),u denotes the trajectory solution on [t + o, T']
associated with the control W € Z starting from ur x (Tt + 0), lirx (T + 0),
at time 7 4+ o in (13). Using the continuous dependence of the solution with
respect to the state and the control, it is readily seen that the mapping (v, u) —
Vedour.p (t+0 ) itzyn(r+0),u () 18 continuous on # x % for each t € [r,T],
namely, if v" stably converges to v € Z and u" stably converges to ;€ Z, then
Vo, ¢ yn (T40) it g 0 (T+0), 17 pointwisely cOnNverges to Ve 4,u, ., (t+0),tizx.o (t+0), i+
By using the fiber product of Young measure (see Theorem 4.5 or [22, Theorem
3.3.1]), we deduce that

T
v, u) = / |:/ J(t, Ur+a,ufyx_v(r+0),lkf,x,,,(T—i—a)p,(t)a z),u,(dz):| dt
T+o VA

is continuous on Z x Z. Consequently v + V(1 40, ur x vy (T+0), iz x v(T+0))
is continuous on %. Hence the mapping v frTJrU ([, It urx0(0), D)vi(d2))dt+
Vit +0,urx(t+0),tir (T +0)) is continuous on Z. By compactness of Z,
there is a maximum point v! € Z such that

T+o
Wy(t, x, y):/ |:/J(l,ur,)(’y’vl(t),z)v,1 (dz)]dt—i—Vj(r—l-a, Up y y oyt (T1+0)).
T V4 :

Similarly there is u?> € # such that
Vit +o,u, (T +0), i, (T +0))

T
2
= / [/Z J(t, U.[_,’_Oﬂqur o (""‘7)’”” o (r+o‘),,u2(t)’ Z)//Lt (dZ):|dl
. X,

+o

where

Vitou 1 (t+0),u 1(t+0),u2 (t)

T,X,V T,X,V

denotes the trajectory solution associated with the control u? € Z starting from
Uy o1 (T +0), 1, 1 (T +0)attime t + o defined on [t + 0, T]

Oevr-i-a,u” ),U|(r+a),u l(t-',-g')’#z(t)’

1 (T+0), 12 (t)+A(t)vr+a,uT,X‘yU| (t+0),1

X,y T,X,),V

2
+ 1@, Vito,u 1(t40),u 1(r+a),y,2([)) + bar(u;),

T,X, ),V T,X,y,V

Vetou, 1 (T+o)i, (t+0) 2 (T F0) =t (T +0),

(r+a),uz(f +0)= I/'tr’x’y’vl (t+0) e DA(t +0)).
(14)

v .
T+d’u1,x,)',v2 (f+‘7)'”r,x,y.v1
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Let us set

V= g0V + lrto.mi%

ThenV € %. Let w4,y v be the trajectory solution on [7, T'] associated withV € Z,
that is,
0e wt,x,}',f(t)+A(t)wt,x,y,V(t)+f(t7 wt,x,y,i“))"’ bar(v;) wt,x,y,f(f) =X
W x,y (1) =y € D(A(1))

By uniqueness of the solution, we have

wt,x,y,i([) = Uz x,y0! @), YVt e [t, T + 0],

wt,x,y,i([) =Viiou L (t40),0 2(t), Vt €[t +o0,T].

T,X,Y,V

1(t+o), 1

T,X,y,V

Coming back to the expression of V; and W, we have
T+o |
Wi(t,x,y) =/ |:/ J(t, ug ey 1 (1), 2)Vy (dz):| dt
T V4

T
2
+ / |:/ Vo o, 1 (eto)u2 s DIk (dz)] dt

T+0 VA S X,V T,X,V

T
=/ [f J(t, wt,x,y,v(t)az)vt(dz)} dt
T zZ

T
< sup {f [/ J(, Mr,x,y,v(t)’z)vt(dz)il dt} =Vy(t,x,y).
veZ T VA

The proof is complete.

In the above evolution problem, we deal with second-order inclusion of the form

{0 € liy y (1) + A@)itx y 1 (1) + [, Uy y (1)) + bar(h), 1 € [0, T]
uy,y(0) = x,1,(0) =y € D(A(0))

with perturbed term f and bar(};). Now we focus to the evolution inclusion of the
form

{ 0 € iy p (1) + AOux 3 (1) + f(t, ux (1)) + bar(hy), 1 € [0, T]
uy,,(0) =x € D(A(0))

By Theorem 3.1, there is a unique Lipschitz solution u, j to this inclusion. Using
the above techniques and Theorem 3.1, we have a result of dynamic principle that
is similar to Theorem 4.9.
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Theorem 4.10 (of dynamic programming principle) Assume the hypothesis and
notations of Theorem 3.1, and let x € E, T < T and o > QO suchthatt +o < T.
Assume that J : [0, T] x H x Z — R is bounded and continuous. Let us consider
the value function

T
Vi, x, y)= SUP/ [/ J(t,uf,x,u(t),z)w(dz)} dt, (z,x) € [0, TIxD(A(7))
T VA

veR

where u+,, is the Lipschitz solution to the evolution inclusion defined on [, T]
associated with the control v € X starting from x, at time t

{0 € ﬂr,x,v(t) + A(t)ur,x,v(t) + f(, ur,x,u(t)) + bar(v;),
ur,x,u(t) =x € D(A(7)).

Then the following holds:

T+o
Vy(t, x) = sup { / [/ J(@, ug (1), Z)Vt(dz)] dt+V,(t+o, Mr,x,v(r“"a))}
ve# T V4

with

T
Vit +0,urxv(t+0)) = sup / [/ J(t, UrJrU,uz,x‘v(fHT)»M(t)’ 2 (dZ):| dt
ue# Jt+o z

where Vetou, ., (t+0), uz is the Lipschitz solution defined on [t + o, T associated
with the control . € X starting from u, x ,(t + o) at time © + o

0e ﬁr+0,ur,x,v(r+a),u(t) + A(t)vr—&-o,unx,u(T+a)),u(t)

+ f(z, Ur+a,uf_x,y,u(r+o),u(t)) + bar(u;),
Ur+a,unx,u(r+a),u(f +o0) = ur,x,v(T +o0) € D(A(t +0)).

Let us mention a useful lemma. See also [16, 22, 23] for related results.

Lemma 4.7 Assume the hypothesis and notations of Theorem 3.1. Let Z be a
compact subset in H, and t///Jlr(Z) is endowed with the narrow topology and %
the space of relaxed controls associated with Z. Let A : [0, T1 x H X .4 i(Z) —- R
be an upper semicontinuous function such that the restriction of A to [0, T] x B X
///j_(Z) is bounded on any bounded subset B of H. Let (ty, x9) € [0,T] x E. If

21t is necessary to write completely the expression of the trajectory v, i, Uexv(r+0),u that depends
on (v, u) € Z x # in order to get the continuous dependence with respect to v € Z of V;(t +
o, ur,x,v(f +0)).
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maxue///i(z)A(to,xo,u) < —n < 0 for some n > 0, then there exist o > 0
such that

fo+o on
sup/ A(trulo,xo,v(t)v V[)dl < -7
veZ# In) 2

where Uy, x,,v is the trajectory solution associated with the control v € % and
starting from xq at time to

: O S I"tt(),xo,v(t) + A(t)ut(),xo,v(t) + f(ta ut(),xo,v([) + bar(Ut), r e [th T]7
Uty,xo.v (10) = X0 € D(A(10)).

Proof By our assumption max, . 41z A(tg, xg, 4) < —n < 0 for some n > 0. As
the function (¢, x, ) — A(t, x, ) is upper semicontinuous, so is the function

(t,x) > max A, x, w).
el (Z)

Hence there exists ¢ > 0 such that

max A(t,x,un) < _x
net (z) 2

for0 <t — 19 < ¢ and [|x — xo|| < ¢. Thus, for small values of o, we have

||uto,x0,v(t) - uto,xo,v(t0)|| <<

for all ¢ € [to, to + o] and for all v € Z because |t x,,v(t)|| < K = Constant
for all v € & and for all t € [0, T] so that ||usy x,,»(t)|| < L = Constant for
all v € #Z and for all t € [0, T] Hence t — A(t, Uz x,v(t), v;) is bounded and
Lebesgue-measurable on [#g, fo 4+ o ]. Then by integrating

to+o th+o on
/ A2, Uy, 9,0 (), V) dt < / [ max  A(t, Ugy,x,0 (1), u)} dt < ——.
1o to //,E.f/i(l) 2

The proof is complete.

Now to finish the paper, we provide a direct application to the viscosity solution
to the evolution inclusion of the form

0 €ty (t) + AWuy (1) + f(t, ux () +bar(r,), t € [0, T]
uy 3 (0) = x € D(A(0))

where A(?) is a convex weakly compact valued H — cwk(H) maximal monotone
operator.
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Theorem 4.11 Let for every t € [0, T], A(t) : H — cwk(H) be a convex weakly
compact valued maximal monotone operator satisfying

(H1) there exists a real constant o > 0 such that
dis(A(t), A(s)) <a(t—s) for 0 <s <t <T.
(H?2) there exists a nonnegative real number c such that
1A%, )| < c(1+ |IxI). t € [0, T]. x € H

(H3) (t,x) — A(t)x is scalarly upper semicontinuous on [0, T]1 x H.

Let Z be a compact subset in H, and let % be the space of relaxed controls
associated with Z. Let f : [0, T1 x H — H be a continuous mapping satisfying

(1) thereis M > O such that || f (¢, x)|| < M(1+ ||x]||) forall (t,x)in[0,T] x H,
i) [1f @ x) = f@E I = Mllx =yl forall (t,x,y) € [0,T] x H x H.

Assume that J : [0, T] x H x Z — R is bounded and continuous. Let us consider
the value function

T
Vi(z,x) = Sup/ [/ J(, Mr,x,v(t),z)w(dz)] dt, (1,x) € [0, T] x H
veZ JT VA

where uz x y is the trajectory solution on [z, T ] of the evolution inclusion associated
with A(t) and the control v € &% and starting from x € H at time T

{ 0e ’/'tr,x,v(t) + A, urx (1)) + f@, Uz xv(t)) + bar(v;), t € [t, T]

urxv(t)y=xe€H

and the Hamiltonian

H(t, x, p)

= sup [—(p,bar(u)>+/ J(t,x,z)u(dz)] +8%(p, —f(t, x) — A(t, x))
neM(Z) z

where (t,x, p) € [0, T] x H x H. Then, Vj is a viscosity subsolution of the HJB
equation

oU
< 6O+ Hx, VU 2)) =0, 3

3Where VU is the gradient of U with respect to the second variable.
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that is, for any ¢ € C1([0, T1) x H) for which Vj — ¢ reaches a local maximum
at (to, xg) € [0, T] x H, we have

0
H (10, x0. Vop(to, x0)) + 8—‘f(ro, x0) = 0.

Proof Assume by contradiction that there exists a ¢ € C 1([0, T] x H) and a point
(tg, x0) € [0, T] x H for which

d
B_f(to’ x0) + H (tg, x0, Vo(to, x0)) < —n <0 for n>0.

Applying Lemma 3.5 by taking
A, x, u) = —(Vo(t, x), bar(u)) +[ J(, x,2)u(dz)
z

8 (Velt, x) — (1, x) — Alt, x)) + 83—‘f<r, )

yields some ¢ > 0 such that

fo+o to+o
sup [/ [/ZJ(l,Mto,xo,u(l),Z)Vt(dZ)] dl—/ (Vo(t, uzg,xp,v (1), bar(vy)) dt
1 1

VEXR (] 0

to+o
+ / 8*(Vo(t, g xo,v (1)), = f (1, ugy, xg.0m (1)) — A(t, gy xo,0 (1)) dt
o

to+o 9
+ / %, uto,xo,v(r))dz] (15)

on
2

E j—
where u;, x,,v is the trajectory solution associated with the control v € & starting
from xq at time ¢y

0 [S ’/.tt(),xo,u(t) + A([, Mt(),xo,v(t)) + f(tv ut(),xo,v(t)) + bar(v,), [S [l(), T]

uto,xo,v(t()) = X0-

Applying the dynamic programming principle (Theorem 4.10) gives
th+o
Vi o, x0) = sup [ f [ f Tt ty,20,0 (), z)vt(dz)}dt +Vi(to
veZ# to Z

+o, Mt(),xo,v(t() + 0))] .
(16)
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Since Vj — ¢ has a local maximum at (¢, xg), for small enough o

Vy(to, x0) — @(to, x0) = Vy(to + 0, sy xo,0(t0 + 0)) — @(tg + 0, Uy, xo,0 (0 + 7))
(17)
for all v € Z. By (16), for each n € N, there exists V" € Z such that

to+o

Wﬁmm)§/1 L/Jammmwa»mﬁfuo}m
to VA
1
Vil F 0ty o+ o)+ ()

From (17) and (18), we deduce that

VJ (t() + g, uto,xo,v" (t() + G)) - (P(tO + g, uto,xo,v” (lO + O-))

to+o 1
5/ [/JmmeMMJWHM4W+—
o V4 n

— @(to, x0) + Vj(to + 0, usy,xy,0n (fo + 0)).

Therefore we have

to+o
0=< f |:/ J(, Ugy,xp,0" 1)), Z)vtn(dz)i| dt
I VA

0

1
+ @(to + 0, Uy, xo,vn (f0 + 0)) — @(to, X0) + e (19)

As ¢ € C([0, T] x H), we have

@(to + 0, Uz, xo,0m (0 + 0)) — @(t0, X0)

to+o a(p
5(1‘7 ut(),xo,vn (t)) dt-

(20)

to+o
= / (Vo(t, gy xg,vn (1)), tirg xo,0m (1)) df + /
fo

fo

Since uy,, x,, o 18 the trajectory solution starting from x at time #g
0e l'.tto,xo,l)" (t) + A(t’ Utg,xp, 0" (t)) + f(t’ Uty,xp,0" (t)) + bar(”?)? (S [t()v T]
Utg,xg, 0" (Z‘O) = X0

so that (20) yields the estimate
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@(to + 0, Uz, xy,vn (fo + 0)) — @(lo, X0)

ty+o

fo+o
= / (V(P(t, Uty,xp, 0" (t))a l'.tt(),xo,v’l (t)> dt + / E(Iv Uiy, xo,0" (t)) dt
1

0 fo

IA

to+o
- / (V@ 1y, 2000 (1)), DAY+ (2. 1ty xgur (0))
to
to+o
+ / 55 (Voo (1, ttgyxg o0 (1)), — At gy ng. o (1)) dt
o

to+o )
+ / 8_(tv ut(),xo,vn(t)) dt-
) t

(21)
Inserting the estimate (21) into (19), we get
fo+o
0 S/ [/ J(l,uto,xo,v"(l)),Z)V?(dz):|dt (22)
to VA

fo+o
- / (Vo(t, tgg xo,on (1)), bar(vy') + f(t, tgy xo,0n (1)) dt
1

0

fo+o
+ / 3*(V(ﬂ(ta uto,xo,v” (t))v —A([, uto,xo,v” (t)) dt
1

0

to+o 3(p 1
+/t E(l‘, uthxO,U”(t))dt-F;.

0

Then (15) and (22) yield 0 < —% + % for all n € N. By passing to the limit when n
goes to oo in this inequality, we get a contradiction: 0 < —%. The proof is therefore
complete.

Existence results for evolution inclusion driven by time-dependent maximal
monotone operators A(¢) with single-valued perturbation f or convex weakly
compact valued perturbation F of the form

—u(t) € A(u(t) + f(t, u(r))
or
—u(t) € A(Qu(t) + F(t, u())

are developed in [7, 8], while existence results for convex or nonconvex sweeping
process in the form

—u(t) € Neqy(u(@®) + f(t, u(t))
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or
—u(t) € New (u(t)) + F (2, u(1))

where C(¢) is a closed convex (or nonconvex) moving set and N¢ () (u(t)) is the
normal cone of C(¢) at the point u(¢) is much studied so that our tools developed
above allow to treat some further variants on the viscosity solution dealing with
some specific maximal monotone operators A(f) or convex or nonconvex sweeping
process such as

0 € tirg,x0,0 (1) + Ny ey, xo,0 (1)) + [, tr 0 (1)) + bar(vy), 1 € [10, T]
uto,xo,v(t()) = X0

using the subdifferential of the distance function dc)x.

We end the paper with some variational limit results which can be applied
to further convergence problems in state-dependent convex sweeping process or
second-order state-dependent convex sweeping process. See [1, 3, 34] and the
references therein.

Theorem 4.12 Let C,, : [0, T] — H and C : [0, T] — H be a sequence of convex
weakly compact valued scalarly measurable bounded mappings satisfying

(i) sup, sup;cpo.7 7 (Ca(1), C(1)) <M < o0,
(i) lim, # (Cy(1), C(1)) =0, for eacht € [0, T].

Let (v,) be a uniformly integrable sequence in L}i([O, T1) such that v, converges
for o (LL ([0, T1), L([0,T1) to v € L},([0, T1), and let (uy) be a uniformly
bounded sequence L% ([0, T]) which pointwisely converges to u € L% ([0, T]).
Assume that —v, (t) € Nc, ) (un(t)) a.e., then

u() e C@t)ae and —v(t) € Ncp)(u(t)) a.e.
Proof For simplicity, let p,(t) = A (Cy(t), C(1)) for each ¢ € [0, T]. Firstly it
is clear that the mappings p,, t > 8*(—v,(¢), C, (1)), t — §*(—v,(¢), C(¢)), and

t — 8*(—v(t), C(t)) are measurable on [0, 7] and integrable by boundedness. By
the Hormander formula for convex weakly compact set (see [19]), we have

18 (—va (1), Cp (1)) — 8" (=0, (1), C1))| < [|va ()] (1)
so that
85 (=, (1), Cu (1)) — 8% (—vp (1), C (1)) = —||va(t)]| o (2).

By —vn(?) € Nc, ) (un(?)), we have §*(—v, (1), Cy(t)) + (vn(?), un(2)) < 050 we
get the estimation

—lva1pa @) + 8% (=va (1), C(1)) + (va(t, un(t)) <0
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or

85 (—va (@), C(1)) + (v (@), un(®)) < v ()]0 (1)

Note that the mappings ¢t +— §*(—v,(#), C(#)) + (v, (t),u,(t)), and t >
[lv, (£)|]pn (¢) are integrable on [0, T']. Let B a measurable set in [0, 7] and then by
integrating

/5*(_vn(t)7C(t))dt+/<vn(t)vun(t))dt5/ lon (Dl pn (t)dt.
B B B

We note that the convex integrand H (¢, ¢) = §*(e, C(t)) defined on [0, T] x H is
normal because t — H (¢, e) is continuous on [0, 7] and e +—> H(t, e) is convex
continuous on H, with H (¢, ¢) > (e, u(t)) for all (¢, ¢) € [0, T] x H. Consequently
H(t,—v,()) = §*(—v, (), C(t)) > (—v,(t), u(t)). But ((—vy,, u)) is uniformly
integrable in L]}%([O, T1], dt), so that by virtue of the lower semicontinuity of the
integral convex functional [22, Theorem 8.1.16], we have

liminf/ §* (—vp (1), C(1))dt > / §*(—v(), C(t))dt. (23)
B B

n—oo

Note that the sequence (un ) — u(.)) is uniformly bounded and pointwisely
converges to 0, so that it converges to O uniformly on any uniformly integrable
subset of L ;1 ([0, T, dt); in other terms, it converges to 0 with respect to the Mackey
topology T(L5 ([0, T1, dt), L}, ([0, T1, dt)) (see [15]),* so that

lim (v (@), uy(t) —u(t))dt =0

n—oo B

because (v,) is uniformly integrable. Consequently

lim f (o (0), tn (1))t = Tim / (0 (), 1t (D)= (1)) + lim / (0 (), (D) d1
n—o0 B n—oo B n—oo B
— lim /(vn(t),u(t))dt:/(i)(t),u(t))dt. (24)

By our assumptions, p,(¢) is bounded measurable and pointwisely converges to 0
and ||v, (?)|| is uniformly integrable; then similarly we have

lim / 0w ()] ()t = . 25)
n JB

4If H = R?, one may invoke a classical fact that on bounded subsets of L%} the topology
of convergence in measure coincides with the topology of uniform convergence on uniformly
integrable sets, i.e. on relatively weakly compact subsets, alias the Mackey topology. This is a
lemma due to Grothendieck [33, Ch.5 §4 no 1 Prop. 1 and exercice].
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Finally by passing to the limit when n goes to oo in

/ 5% (—vn (1), C(1))d1 + / (o (1), un (O)dt < / w10 (1)t
B B B

and taking into account the above convergence limits (23), (24), and (25), we get

/ 8 (—v(r), C(t))dt + / (v(t), u(t))dt <O0.
B B

As the function ¢t — §*(—v(t), C(¢)) + (v(¢), u(z) is integrable on [0, T'] and this
holds for every B measurable set in [0, T'], we get

8 (=v(®), C(1)) + (v(®), u(®)) < Oae.

Furthermore, it is not difficult to check that u(z) € C(¢) a.e. using (ii) and the fact
that u,(t) € C,(¢t) for all n € N and a.e. ¢t € [0, T]; therefore, we conclude that
—v(t) € Nc@)(u(t)) a.e. The proof is complete.

Our tools allow to treat the variational limits for further evolution variational
inequalities such as

Proposition 4.2 Let C, : [0,T] — H and C : [0,T] = H be a sequence of
convex weakly valued scalarly measurable bounded mappings satisfying

(i) sup, sup;cjo.7) (C,, 1), C(t)) <M < o0,
(i) lim, 7 (Cn(t), C(t)) =0, foreacht € [0, T].

Let B : H — H be a linear continuous operator such that (Bx,x) > 0
for all x € H\ {0}. Let (vy) be a uniformly bounded sequence in L% ([0, T])
such that v, o (L% ([0, T)), L}Ll([O, T]) converges to v € L%([0,T]), and let
(uy) be a uniformly bounded sequence L% ([0, T1) which pointwisely converges
tou € LY ([0, T1). Assume that —v,(t) € Nc, ), (t) + By (1)) foralln € N and
fora.e.t €[0,T]. Then

u)+ Bu(t) € C(t) a.e.and —v(t) € Nc)(u(t) + Bu(t)) a.e.
Proof Apply the notations of the proof of Theorem 4.12. Let p,() =
A (Cy(t), C(1)) for each t € [0,T]. It is clear that the mappings py,
t = 8*(—v, (1), Ch(@), t > 8*(—v,(t),C(t)), and t +— &*(—v(t), C(¢)) are

measurable and integrable on [0, T']. By the Hormander formula for convex weakly
compact sets (see [19]), we have

18" (—vn (1), Cu () — 8" (=0 (1), CE)| = [va(®)]lpn(®)

so that

8 (—vn (@), Cp (1)) — 8" (—vn (1), C(®)) = —llva ()]l ().
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By —v,(1) € Ne, 1) (n () + Buy (1)), we have
8 (=va (1), Cn (1)) + (vn (1), un(t) + Buy()) < 0.
Whence
8" (=va (1), C@)) + (v (1), un(t) + Bup (1)) < ||va(t)|on(t)

Note that the mappings ¢ — §*(—v, (t), C(t)) + (v, (¢), u,(t) + Bv,(t)), and t —
[lv, ()| on(¢) are integrable on [0, T'] so that by integrating on any measurable set
L C[0,T]

/5*(_Un(t)9C(t))dt+/<vn(t)v”n(t))dt+/<vn(t)van([»dt
L L L

< [ In@lpa 0.
L
Since (v,) o (L% ([0, T]),LL([O, T]) converges to v € L$([0, T]), it is not
difficult to check that (Bv,) converges for o (L% ([0, T]), L}L,([O, T]) to Bv €
L}i([O, T]), arguing as in [11, Theorem 4.1]. As a consequence, the sequence

(un + Buy) converges for o (L% ([0, T1), LlH([O, T]) tou+ Bv e LY ([0, T]).
From u,, (t) + Bv,(t) € C,(t), we deduce

/ (e, (1) + Bun(1))dt < f 5% (e, Cu(1))dt
L L

for every e € H and for every measurable set L C [0, T']. By passing to the limit in
this inequality, we get

/(e,u(t)+Bv(t))dt < limsup/ 8*(e, Cp(1))dt < / 8§*(e, C(1))dt.
L n L L

It follows that
(e, u(t) + Bv(t)) < 8*(e, C(t)) ae.

By [19, Proposition II1.35], we deduce that u(¢z) + Bv(t) € C(t) ae. As in
Theorem 3.1, we have already stated that for every measurable set L C [0, T],

lim/(un(t),vn(t)>dt=/(u(t),v(t)>dt, (26)
nJL L
lim/ [va ()1 pn(t)dt = 0, 27)
nJL

liminf/ 8*(—v(t),Cn(t))dtz/8*(—v(t),Cn(t))dt. (28)
n B B
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Now set ¢(x) = (x,Bx) for all x € H. Then ¢(x) is a nonnegative lower
semicontinuous and convex function defined on H. So we have

/(vn(t),an(t))dt =/</>(vn(t))dt.
L L

By lower semicontinuity of convex integral functional [19, 22, 23], we get

liminf/(v,,(t), Buv,(t))dt
n L
=liminf/ o, (t)dt > / e(v(t))dt =/(v(t),Bv(t))dt.
n L L L

Taking into consideration the above stated limits (26), (27), (28) and passing to the
limit when n goes to oo in the inequality

/5*(_Un(t)9C(t))dt+/<vn(t)v”n(t))dt+/<vn(t)van([»dt
L L L

< / lun ()] n ()1,
L

we get
/8*(—v(t), C(t))dt +/(U(t),u(t) 4+ Bu(t))dt <0
L L

for every measurable set L C [0, T]. Since the mapping ¢ — §*(—v(t), C(¢)) +
(v(t), u(t) + Bv(r)) is integrable on [0, T'], we have

§*(—v(t), C()) + (v(®), u(t) + Bv(®)) <0 ae.

Asu(t)+ Bv(t) € C(t) a.e., this yields —v(¢) € Nc)(u(t)+ Bv(?)) a.e. The proof
is complete.
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