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Abstract

In this paper, we develop an enhanced version of the catching-up algorithm for
sweeping processes through an appropriate concept of approximate projection. We
establish some properties of this notion of approximate projection. Then, under suit-
able assumptions, we show the convergence of the enhanced catching-up algorithm
for prox-regular, subsmooth, and merely closed sets. Finally, we briefly discuss some
efficient numerical methods for obtaining approximate projections. Our results recover
classical existence results in the literature and provide new insights into the numerical
simulation of sweeping processes.
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1 Introduction

Given a Hilbert space H, Moreau’s sweeping process is a first-order differential inclu-
sion involving the normal cone to a family of closed moving sets (C(¢))¢[0,7]- In its
simplest form, it can be written as

x(t) € =N (C(t); x(t)) ae.tel0,T],

x(0) = xg € C(0), (SP)
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where N (C(t); -) denotes an appropriate normal cone to the sets (C(t))¢[o,7]. Since
its introduction by J.J. Moreau in [25, 26], the sweeping process has allowed the
development of various applications in contact mechanics, electrical circuits, and
crowd motion, among others (see, e.g., [1, 9, 24]). Furthermore, so far, we have a
well-consolidated existence theory for moving sets in the considerable class of prox-
regular sets.

The most prominent (and constructive) method for solving the sweeping process
is the so-called catching-up algorithm. Developed by J.J. Moreau in [26] for convex
moving sets, it consists in taking a time discretization {#}; _ of the interval [0, T']
and defining a piecewise linear and continuous function x,, : [0, T] — H with nodes

Xiyp = projc(tknﬁ)(x,'(’) forallk € {0,...,n — 1}.

Moreover, under general assumptions, it could be proved that the sequence (x,) con-
verges to the unique solution of (SP) (see, e.g., [8]).

The applicability, from the numerical point of view, of the catching-up algorithm
is based on the possibility of calculating an exact formula for the projection to the
moving sets. However, for the majority of sets, the projection onto a closed set is
not possible to obtain exactly, and only numerical approximations can be computed.
Since there are still no guarantees on the convergence of the catching-up algorithm
with approximate projections, in this paper, we develop a theoretical framework for the
numerical approximation of the solutions of the sweeping process using an appropriate
concept of approximate projection that is consistent with the numerical methods for
the computation of the projection onto a closed set.

Regarding numerical approximations of sweeping processes, we are aware of the
paper [33], where the author proposes an implementable numerical method for the
particular case of the intersection of the complement of convex sets, which is used to
study crowd motion. Our approach follows a different path and is based on numerical
optimization methods to find an approximate projection in the following sense: given
aclosedset C C 'H,e > Oand x € H, we say that x € C is an approximate projection
of Catx € Hif

Ilx — X||I* < inf [lx — y||I* + .
yeC

We observe that the set of approximate projections is always nonempty and can be
obtained through numerical optimization methods. Hence, in this paper, we study the
properties of approximate projections and propose a general numerical method for
the sweeping process based on approximate projections. We prove that this algorithm
converges in three general cases: (i) prox-regular moving sets (without compactness
assumptions), (ii) ball-compact subsmooth moving sets, and (iii) general ball-compact
fixed closed sets. Hence, our results cover a wide range of existence results for the
sweeping process and provide important insights into the numerical simulation of
sweeping processes.

The paper is organized as follows. Section 2 provides the mathematical tools needed
for the presentation of the paper and also develops the theoretical properties of approxi-
mate projections. Section 3 is devoted to presenting the proposed algorithm and its main
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properties. Then, in Sect. 4, we prove the convergence of the algorithm when the mov-
ing set has uniformly prox-regular values (without compactness assumptions). Next,
in Sect. 5, we provide the convergence of the proposed algorithm for ball-compact
subsmooth moving sets. Section 6 shows the convergence for a fixed ball-compact set.
Finally, Sect. 7 discusses numerical aspects for obtaining approximate projections.
The paper ends with concluding remarks.

2 Preliminaries

From now on, H stands for a real Hilbert space, whose norm, denoted by || - ||, is
induced by an inner product (-, -). The closed (resp. open) ball centered at x with
radius r > 0 is denoted by B[x, r] (resp. B(x, r)), and the closed unit ball is denoted
by B. The notation H,, stands for H equipped with the weak topology, and x,, —x
denotes the weak convergence of a sequence (x,) to x. For a given set S C H, the
support and the distance function of S of at x € H are defined, respectively, as

o(x,S) :=sup(x, z) and dg(x) := inf ||x — z|.
zeS zeS

Given p €]0, +o0] and y < 1 positive, the p-enlargement and the yp-enlargement
of § are defined, respectively, as

Up(S) ={x e H:ds(x) < p} and U})’(S) ={x e H:ds(x) < yp}.

Given A, B C H two sets, we define the excess of A over B as the quantity e(A, B) :=
SUp, 4 dp(x). From this, we define the Hausdorff distance between A and B as

dy (A, B) := max{e(A, B),e(B, A)}.

Further properties about Hausdorff distance can be found in [3, Sec. 3.16].

A vector h € 'H belongs to the Clarke tangent cone 7'(S; x) (see [10]); when for
every sequence (x,) in S converging to x and every sequence of positive numbers
(t,) converging to 0, there exists a sequence (%,) in H converging to & such that
Xp + tyhy, € S for all n € N. This cone is closed and convex, and its negative polar
N (S; x) is the Clarke normal cone to S at x € S, that is,

N S;x):={veH:{(v,h) <0 forallh € T(S;x)}.

Asusual, N(S; x) =@ if x ¢ S. Through that normal cone, the Clarke subdifferential
of a function f: H — R U {+o0} is defined by

af(x):={veH:(v,—1)eN(epif,(x, f(x)N},
whereepi f := {(y,7) € H xR : f(y) < r}isthe epigraph of f. When the function

f is finite and locally Lipschitzian around x, the Clarke subdifferential is characterized
(see [11]) in the following simple and amenable way
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3fx)={veH:(v,h) < fo(x;h)forallh € H},
where

o hy == limsup ¢~ [f(y+th)— fO],
()= (0" ,x)

is the generalized directional derivative of the locally Lipschitzian function f at
x in the direction 2 € H. The function f°(x;-) is in fact the support of 9 f(x),
Le., f°(x;h) = sup.cyy(y)(h, z). That characterization easily yields that the Clarke
subdifferential of any locally Lipschitzian function is a set-valued map with nonempty
and convex values satisfying the important property of upper semicontinuity from H
into Hy,.

Let f: H — R U {400} be an Isc (lower semicontinuous) function and x € dom f.
We say that

(i) Anelement ¢ belongs to the proximal subdifferential of f atx,denoted by dp f(x),

if there exist two non-negative numbers ¢ and 7 such that

FO) = f)+(,y—x)—oly —x|*forall y € B(x; n).

(i) An element { € H belongs to the Fréchet subdifferential of f at x, denoted by
aF f(x), if

liminf Sx+h)— fx)— (¢ h) S 0.
h—0 Al

(iii) Anelement ¢ belongs to the limiting subdifferential of f at x, denoted by dr, f (x),
if there exist sequences (¢,) and (x,) such that §, € dp f(x,) for all n € N and
Xp = X, t—¢, and f(x,) - f(x).

Through these concepts, we can define the proximal, Fréchet, and limiting normal
cone of a given set S C H at x € S, respectively, as

NP (S:x):=dpls(x), NF(C;x):= 0plc(x) and NE(S; x) := 9 Is(x),

where Ig is the indicator function of § C H (recall that Ig(x) = 0 if x € S and
Is(x) = +o0if x ¢ S). It is well-known that (see [7, Theorem 4.1])

NP(S;x)NB = dpds(x) forallx € S. )

The equality (see [11])

N (S; x) =c0*NE(S; x) = ol (Ryddg(x)) forx € S,
gives an expression of the Clarke normal cone in terms of the distance function.
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Now, we recall the concept of uniformly prox-regular sets. Introduced by Federer in
the finite-dimensional case (see [17]) and later developed by Rockafellar, Poliquin, and
Thibault in [30], the prox-regularity generalizes and unifies convexity and nonconvex
bodies with C? boundary. We refer to [12, 31] for a survey.

Definition 1 Let S be a closed subset of H and p €]0, +oc0]. The set S is called
p-uniformly prox-regular if for all x € S and ¢ € N (S; x) one has

(¢, x' —x) < Mﬂx/ — x||> forallx” € S.
2p

It is important to emphasize that convex sets are p-uniformly prox-regular for any
p > 0. The following proposition provides a characterization of uniformly prox-
regular sets (see, e.g., [12, 27]).

Proposition1 Let S C 'H be a closed set and p €10, +00]. The following assertions
are equivalent:
(a) S is p-uniformly prox-regular.
(b) For any positive y < 1 the mapping projg is well-defined on U 2; (S) and Lipschitz
continuous on U},’ (S) with (1 — y)~" as a Lipschitz constant, i.e.,
[ projs (1) = projg (2) || < (1 =)~ lluy — u2]
foralluy,us € U},/(S).
(c) Foranyx; € S,v; € NP (S;x;), withi = 1,2, one has

1
(v1 — v2, %1 — x2) > —ﬁ(nvln + lval) e — %212,

that is, the set-valued mapping N¥ (S; ) N B is 1/ p-hypomonotone.
(d) Forall y €10, 1[, forall x,x’ € U}; (S), for all ¢ € dpds(x), one has

(&, x' —x) X' —x|? 4 ds(x') — ds(x).

1
< 50—l
2p(1 —y)?
Next, we recall the class of subsmooth sets that includes the concepts of convex and
uniformly prox-regular sets (see [4] and also [31, Chapter 8] for a survey).
Definition 2 Let S be a closed subset of H. We say that S is subsmooth at xy € S, if
for every ¢ > 0 there exists § > 0 such that

(&2 —&1,x2 —x1) = —¢€ |lx2 — x1l, (2)

whenever x1,x2 € Blxp,6]NSand & € N (S; x;) NB fori € {1, 2}. The set S is
said subsmooth if it is subsmooth at each point of S. We further say that S is uniformly
subsmooth, if for every ¢ > 0 there exists 6 > 0, such that (2) holds for all x, x, € S
satisfying ||lx; —x2|| < dand all§ € N (S; x;) N B fori € {1, 2}.
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Let (S(¢))ser be a family of closed sets of H indexed by a nonempty set /. The
family is called equi-uniformly subsmooth, if for all ¢ > 0, there exists § > 0 such
that for all ¢ € I, inequality (2) holds for all x1, xp € S(¢) satisfying ||x; — x2|| < 8
and all & € N(S(1); x;) NB with i € {1, 2}.

Given an interval Z, a set-valued map F: 7 = H is said to be measurable if
for all open set U of H, the inverse image F~'(U) = {t € T : F() N U # ¥}
is a Lebesgue measurable set. When F takes nonempty and closed values and H
is separable, this notion is equivalent to the £ ® B(H)-measurability of the graph
gph F:={(t,x) €e Z x H :x € F(t)} (see, e.g., [28, Theorem 6.2.20]).

Given aset-valued map F': ‘H = H, we say F is upper semicontinuous from H into
‘H,, if for all weakly closed set C of H, the inverse image F —1(C)isaclosed setof H.Tt
is known (see, e.g., see [28, Proposition 6.1.15 (c)]) that if F is upper semicontinuous,
then the map x — o (&, F(x)) is upper semicontinuous for all £ € H. When F
takes convex and weakly compact values, these two properties are equivalent (see [28,
Proposition 6.1.17]).

A set § C H is said ball compact if the set S N rB is compact for all » > 0. The
projection onto S C H is the (possibly empty) set

Projg(x) :={z € § 1 ds(x) = lx — zll} .

When the projection set is a singleton, we denote it as projs(x). For ¢ > 0, we define
the set of approximate projections:

projg(x) :== {z eS:|lx—z|* < dg(x) + 8} )
By definition, the above set is nonempty and open. Moreover, it satisfies similar prop-
erties as the projection map (see Proposition 2 below). The approximate projections
have been considered several times in variational analysis. In particular, they were

used to characterize the subdifferential of the Asplund function of a given set. Indeed,
let S C H and consider the Asplund function of the set S

1 2 Lo
ps(x) == Z|lx[I” = zds(x) x € H.
2 2
Then, the following formula holds (see, e.g., [21, p. 467]):

dps(x) = [ colprojis (x)).

e>0

We recall that for any set S C H and x € H, where Projg(x) # , the following
formula is a consequence of formula (1):

x —z € ds(x)dpds(z) for all z € Projg(x).

The next result provides an approximate version of the above formula for any closed
set S C H.
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Lemma 1 Let S C 'H be a closed set, x € H, and ¢ > 0. For each z € proj"g(x) there
is v € proj§(x) such that ||z — v|| < 2\/e and

X —z € (4Je +ds(x))dpds(v) + 3/B.

Proof Fix e > 0,x € Hand 7z € projg(x). According to the Borwein-Preiss Varia-
tional Principle [6, Theorem 2.6] applied to y — g(y) := |lx — y||* + Is(y), there
exists v € proj§(x) such that ||z — v|| < 2/ and 0 € dpg(v) + 2./¢B. Then, by the
sum rule for the proximal subdifferential (see, e.g., [11, Proposition 2.11]), we obtain
that

x—ve NP, v) + VeB,

which implies that x — z € NP (S; v) + 3./eB. Next, since ||x — z|| < ds(x) + /&,
we obtain that

x —ze NP(S;v) N (@Ve + ds(x))B + 3/¢B.

Finally, the result follows from formula (1) and the above inclusion. O

The following proposition displays some properties of approximation projections
for uniformly prox-regular sets.

Proposition2 Let S C H be a p-uniformly prox-regular set. Then, one has:

(a) Let (x,) be a sequence converging to x € U,(S). Then for any (z,) and any
sequence of positive numbers (¢,) converging to 0 with z,, € proj‘;” (x,) for all
n € N, we have that z, — projg(x).

(b) Lety €]0, 1] and ¢ €]0, e9] where & is such that

1
y+4\/%(1+y+;(1 +4\/%)) = 1.
Then, for all z; € proj%(x,-) with x; € U}; (S) fori € {1, 2}, we have

(1= P)llzi — 221> < Vellxi — x| + Me + (x1 — x2, 21 — 22),

where | := %+4\/E (1 + 5+ %(1 + \/E)) with o := max{ds(x1), ds(x2)} and
M is a non-negative constant only dependent on €, p, y.

Proof (a) We observe that for all n € N

lzall = llzn — Xl + X0l < de(xn) + /€ + (Xl
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Hence, since ¢, — 0 and x, — x, we obtain (y,) is bounded. On the other hand,
since x € U,(S), we obtain projg(x) is well-defined and

l1zn = projs()II* = llzn — xall* = X, — projs(x) >
+ 2(x — projg(x), z, — projg(x)) + 2(z, — projg(x), x, — x)
< d§(n) + 0 — X0 — projs(»)|?
+ 2{(x — projg(x), zn — projg(x)) + 2(z, — projg(x), xn — x)
< &y + 2(x — projg(x), z, — projg(x))
+ 2(zy — projg(x), x, — x)

where we have used z,, € proj’;” (x,) and that dg (xn) < |lxn — projg(x) ||2. Moreover,
since x — projg(x) € NP (S; projg(x)) and S is p-uniformly prox-regular, we obtain
that

ds(x)

2(x — projg(x), z, — proj, (x)) < llzn — projs ()12

Therefore, by using the above inequality and rearranging terms, we obtain that

0

m (Sn + 2(zp — projg(x), x, — x)) .

llzn — projg(x)||* <

Finally, since x, — x and (z,) is bounded, we conclude that z, — projg(x).
(b) By virtue of Lemma 1, for i € {1, 2} there exists v;, b; € H such that

. Xi — i —3\/Ebi
bi € B, v; € proj%(x;), llzi — vill <2 d=—=" "7 ¢ 9pds(vy).
i v; € projg(xi), llzi —vill < \/Ean 4¢§+d5(xi) pds(v;)

The hypomonotonicity of proximal normal cone (see Proposition 1 (b)) implies that
-1 5
(C1 =&, v —w) = 7||v1 — %,

where ¢; = %ﬁ_‘fh fori € {1,2} and @ := max{ds(x), ds(x2)}. On the one

hand, we have
lvr — v2ll < llvi — z1ll + llz1 — 220l + llz2 — v2ll < 4Ve + llz1 — 2211,

andforallz € Handi € {1, 2}

2 2 2
&z Vi — I &z

[z, vi —zi)
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On the other hand,

((x1 — 21 —3/eb1) — (x2 — 22 — 3/eby), vi — v2)
= 3Je(by — b1, v —v2) + ((x1 —x2) — (21 — 22), V1 — V2)
= 3Je(by — b1, v —v2) + (X1 — x2, v1 — 21) + (X1 — X2, 21 — 22)
+ (x1 —x2,22 — 12) — (21 — 22, v1 — 21) — llz1 — 2211* — (21 — 22, 22 — V)
< 64/e(@Ve + llz1 — 22l) + Vellxi — 2 + 8vE + (x1 — x2, 21 — 22)
— (1 =Vl — 2l
< 24e 4+ 11Ve + Vellx1 — x2l* + (x1 — x2, 21 — 22) — (1 — 4V/&) |21 — 221

It follows that

[1 - % —4/e(1 + %(1 +4¢E+a))] lz1 — z21?

&
< Vellxy — x| + (x1 — x2, 21 — 22) +4(4s+\/5)(4% +y)+24e+114/¢

which proves the desired inequality. O

The following result provides a stability result for a family of equi-uniformly sub-
smooth sets. We refer to see [20, Lemma 2.7] for a similar result.

Lemma2 LetC = {C,}nenU{C} be a family of nonempty, closed, and equi-uniformly
subsmooth sets. Assume that

lim dc,(x) =0, forallx € C.
n—oo

Then, for any sequence o; — o € R and any sequence (y,) converging to y with
yp € Cpandy € C, one has

limsup o (§, anddc, (yn)) < 0 (§, addc(y)) forall§ € 'H.

n—o0

Proof Fix & € H. Since dds(x) C B for all x € H, we observe that

B :=limsupo (&, a,ddc, (yn)) < +o00.

n—o0

Let us consider a subsequence (nj) such that
B = lim o(£ anddc, (ya)).
k—o00

Given that 3ank (yn,) is weakly compact for all k € N, thereis v,, € 3ank (V) such
that

o (&, anddc,, (yn)) = (§, dtnvp,) forall k € N.
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Moreover, the sequence (v, ) is bounded. Hence, without loss of generality, we can
assume that v,, —v € B. It follows that 8 = (§, av). By equi-uniformly subsmooth-
ness of C, for any ¢ > 0, there is § > 0 such that for all D € C and x1, xo € D with
llx;1 — x2|| < &, one has

(C1 — &2, x1 —x2) = —¢llx1 — 22|, 3)

whenever ¢; € N(D; x;) NBfori € {1,2}. Next, let y’ € C suchthat |y —y'|| < §/2.
Then, since dc,, (y') converges to 0, there is a sequence (y,, ) converging to y’ with
Yn, € Cn forallk € N. Hence, there is ko € N such that ||y, —y'l| < /2 forallk >
ko. On the other hand, since y, — y, then there is k, € N such that ||y,, — y|l < §/2

for all k > k(). Hence, if k > max{ko, ky} =: k we have 1Yne = ¥, Il < 8. Therefore,
it follows from the fact that 0 € 3dC,,k (v, k) and inequality (3) that
(Ungs Yn = ¥n) = —€llym, — ¥, |l for all k > k.
By taking k — oo, we obtain that
(v,y =y') = —elly — /|l forall y € C N B(y, §/2),
which implies that v € NF(C; y). Then, by [29, Lemma 4.21],
ve NT(C:y) NB = dpdc(y) C dde(y).

Finally, we have proved that

B = (& av) = o(& addc(y)),

which ends the proof. O

The following lemma is a convergence theorem for a set-valued map from a topological
space into a Hilbert space.

Lemma3 Let (E, t) be a topological space and G: E = 'H be a set-valued map with
nonempty, closed, and convex values. Consider sequences (x,) C E, (y,) C 'H and
(en) C Ry such that

(i) xp = x (in E), yp—y (weakly in H) and &,, — O;
(ii) Foralln € N, y, € co(G(xx) + B : k > n);
(iii) limsupo (&, G(x,)) <o (&,G(x)) forall & € H.

Then, y € G(x).

Proof Assume by contradiction that y ¢ G(x). By virtue of Hahn—Banach theorem
there exists £ € H \ {0}, § > 0 and « € R such that

EV)+s<a<(,y), VY eg).
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Then, it follows that o (&, G(x)) < « — §. Besides, according to (ii) we have for all
n € N, there is a finite set J, C N such that forall m € J,, m > n and

Yn = Z aj(y; +ejv))
J€Jn

where for all j € J,,aj > 0,v; € B, y’ € g(x/) and Zjej aj = 1. Also, there
exists N € Nsuch that foralln > N, ¢, < Thus, forn > N

2”5“
(&, yn) = Z:Olfsy/"’_g/vf>
Jje€n
< Z o iupa(%‘ G(xx)) + Z ajejlg, vj)
Jj€Jn - J€n

8
< supo (5. G(w) + €] > oijE|| < supo (€. G(x)) + 3
=" j€n

Therefore, as y,—y, letting n — oo in the last inequality we obtain that

(. y) < limsupo (€, G(xa)) + 5 < 05, G0 + §

n—o00

Therefore, (§,y) < o —§/2 < (£, y) — §/2, which is a contradiction. The proof is
then complete. O

The next lemma is a technical result whose proof can be found in [23, Lemma 2.2].

Lemma4 Let (x,) be a sequence of absolutely continuous functions from [0, T] into
H with x, (0) = x(')’. Assume that for alln € N

1% (D =¥ @) aerel0,T]

where Y € Ll([O, T1;Ry) and that x(’)l — xg as n — 00. Then, there exists a
subsequence (x,,k) of (x,,) and an absolutely continuous function x such that
(i) X, (t)=x(t)inHask — +ooforallt € [0, T].

(ii) xp,—x in L'([0, T1; H) as k — +oo.

(iii) Xn,—x in L' ([0, T1; H) as k — +oc.

(v) x| <¢¥(@t)aetel0T]

3 Catching-Up Algorithm with Errors for Sweeping Processes

In this section, we propose a numerical method for the existence of solutions for the
sweeping process:

X(@)e =N (C(t);x(t))+ F(t,x(¢t)) ae.tel0,T],

x(0) = xo € C(0), @
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where C: [0, T] = H is a set-valued map with closed values in a Hilbert space H,
N (C(t); x) stands for the Clarke normal cone to C(¢t) at x,and F: [0, T] x H = H
is a given set-valued map with nonempty closed and convex values. Our algorithm is
based on the catching-up algorithm, except that we do not ask for an exact calculation
of the projections.

The proposed algorithm is given as follows. Forn € N*, let (¢} : k =0,1,...,n)
be a uniform partition of [0, T'] with uniform time step w, := T /n. Let (g,) be
a sequence of positive numbers such that ¢,/ ,u,ﬁ — 0. We consider a sequence of
piecewise continuous linear approximations (x;) defined as x,(0) = xo and for any
ke{0,....,n—1}andz €], 1/ ]

n ! - tl? n n i n ! n
Xu(t) = x; + — | xy — X, —/ f(s,x)ds +/ f(s,x)ds, (5)
HMn 1 @

where x; = xo and

) fi1
X € pro-]?(t;('H) (x,'g + /z" f(s, x,’j)ds) fork € {0,1,...,n—1}. 6)
k

Here f(t, x) denotes any selection of F (¢, x) such that f(-, x) is measurable for all
x € 'H. For simplicity, we consider f(z,x) € proj;(hw(O) for some y > 0. In
Proposition 3, we prove that it is possible to obtain such measurable selection under
mild assumptions.

The above algorithm is called catching-up algorithm with approximate projections
because the projection is not necessarily exactly calculated. We will prove that the
above algorithm converges for several families of algorithms as long as inclusion (6)
is verified.

Let us consider functions &, (-) and 6,,(-) defined as

5,(1) = t,g ?ft e, il and 6, (1) = 0 ?ft e, il

ty_, ift=T, T iftr=T.

In what follows, we show useful properties satisfied for the above algorithm, which
will help us to prove the existence of sweeping process (4) in three cases:

(i) The set-valued map ¢+ =% C () takes uniformly prox-regular values.
(i1) The set-valued map r+ = C(t) takes subsmooth and ball-compact values.
(iii)) C(t) = C in [0, T] and C is ball-compact.

Throughout this section, F': [0, T] x H = H will be a set-valued map with
nonempty, closed, and convex values. Moreover, we will consider the following con-
ditions:

(H{F ) Forallz € [0, T], F(t, -) is upper semicontinuous from H into H,,.
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(HZF ) There exists h: H — RT Lipschitz continuous (with constant Lj, > 0) such
that

d (0, F(1,x)) = inf{w| : w € Ft, x)} < h(x),

forall x € Handa.e.t € [0, T].
(H§7 ) There is y > 0 such that the set-valued map (z,x) = proj;(t’ x)(O) has a
selection f: [0, T] x H — "H such that f(-, x) is measurable for all x € H.

The following proposition provides conditions for the feasibility of hypothesis (7‘[§r ).

Proposition 3 Let us assume that H is a separable Hilbert space. Moreover we suppose
F (-, x) is measurable for all x € H; then, (H;) holds for all y > 0.

Proof Let y > 0 and fix x € H. Since the set-valued map F (-, x) is measurable, the
map t — d(0, F(t, x)) is a measurable function. Let us define the set-valued map
Feit = proj;(t’x)(O). Then,

gph Fr = {(1,y) € [0, T1 x H : y € proj}, . (0)}
={(t.y) € [0.T1 x H: [|y|> <d(0, F(t.x))* + y and y € F(t, x)}
=gph F(-,.x) N{(t,y) € [0, T1 x H : [|y|* < d(0, F(t,x))* + y}.
Hence, gph F, is a measurable set. Consequently, F, has a measurable selection (see

[28, Theorem 6.3.20]). Denoting by 7 — f (¢, x) such selection, we obtain the result.
O

Now, we establish the main properties of the proposed algorithm.

Theorem 1 Assume, in addition to (HY), (HL) and (HY), that C: [0,T1 = Hisa
set-valued map with nonempty and closed values such that

dy(C(t),C(s)) < Lc|t —s|forallt,s €[0,T]. (7)
Then, the sequence of functions (x,: [0, T] — H) generated by numerical scheme
(5) and (6) satisfies the following properties:

(a) There are non-negative constants K1, Ko, K3, K4, Ks such that for alln € N and
tel0,T]:

(i) de, ) CnGa D)+ [3'0) £(5,x0(B0(0))ds) < (Le A+ + /7 ttn.
(ii) 1B (1)) — 0|l < K.
(iii) | (D] < Ko.
(i9) 1150 0 (1)) = X Bu () < K3ptn + /-

(v) Nxn(t) — 2, @) < Kaptn + 2\/5

(b) There exists Ks > 0 such that for all t € [0, T] and m,n € N we have

dc©,a)Gm @) < Ksp + Loy +24/€m-
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(c) There exists K¢ > 0 such that for alln € N and almost all t € [0, T], [|x,(t)|| <
Ke.

(d) Foralln e Nandk € {0, 1, ...,n — 1}, there is UZH € C(t,:‘H) such that for all
tely il

An 3¢n
M(’) Opdei, o) (W) + £t 00 Ga () + LB,

n Mn

X, (1) € —

®)

where L, (t) = 4/e, + (Lc + h(x(8,(1))) + /V) n-
Moreover, ||v,’<’Jrl — X0 (O ()]l < 2/8n.

Proof (a):Setu, := T /nandlet (¢,) be a sequence of non-negative numbers such that
en/ 2 — 0. We define ¢ := sup, oy i—?’ We denote by L, the Lipschitz constant of /.
Forall € [0, T]and n € N, we define 7,(t) := x, (8,(1)) + [T £ (s, x,(8,(£)))ds.

3n (1)
Since f(t, x,(6,())) € proj’;(t‘xn(an(t)))(O) we obtain that

dc,) (T (1)) < dc@, ) (xXn(8,(1))) +

On (1)
/ : S (s, x0 (8, (1)))ds

Snlt

On (1)

<Lepn+ /5 £ (5. xn (8 (D))

"l(l)
On (1)

< Lo + / (hCen (80 (1)) + /7)ds
S (1)

< (Lc +h(xn(3a(@))) + V) 1tn,

which proves (i). Moreover, since x, (6, (t)) € proj?(en ) (14 (1)), we get that

12 0n (1)) — T (Dl < de@, ) (Ta () + /€n

9
= (Lo +hGa@a(0)) + V¥V ttn + e, ©

which yields

1% (60 (1)) — X0 (8 ()| < (L 4 2h(x,(8,(1))) + 23/V)itn + /€0
< (Lc 4 2h(x0) + 2/¥ + 2L 1%, (8, (1)) — x0[) 11n(10)
+ e

Hence, for all r € [0, T']

X (0n (1)) — xoll < (1 4 2L ) |0 (8 (1)) — X0l
+ (Lc + 2h(x0) + 2/V)itn + /8.

The above inequality means that for all k € {0, 1,...,n — 1}:
lxi = xoll < (1 +2Lppa)llxy — xoll + (Lc + 2h(x0) + 2/¥)tin + /€n-
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Then, by [11, p. 183], we obtain that for all k € {0, ...,n — 1}

lxge — xoll < (k+ D((Lc + 2h(x0) + 2/¥)itn + /en) expRLy (k + I)M"%ll)
< T(Lc + 2h(x0) + /¥ + ) expQLyT) =: K.

which proves (i7).
(iii): By definition of x,, for 7 €]/, i/, | Jand k € {0, 1...,n — 1}, using (5)
t
xn (O <l I+ Xy — T @l +/ £ (s, x)lds
i
< K1+ lxoll + (Le + ¥ + D) itn + en + (R(x)) + V) itns
where we have used (9). Moreover, it is clear that for k € {0, ..., n}
h(x)) < h(xo) + Lallx; — xoll < h(xo) + Ly K.
Therefore, for all ¢t € [0, T]

X, (Ol < K1+ llxoll + (Le + 2(h(x0) + LK1 + /Y itn + /&n
< K1+ |lxoll + T(Lc +2(h(x0) + Ly K1 + /¥) + ¢©) =: K2,

which proves (iii).

(iv): From (10) and (11) it is easy to see that there exists K3 > 0 such that for all
neNandt €0, T]: [|xn(0n (1) — X0 Gn ()l < K3ptn + /n-

(v): To conclude this part, we consider ¢ e]t,’:, t,’jH] forsomek € {0, 1,...,n—1}.
Then x,, (6, (1)) = x;/ | and also

t
260 (O (1)) — X0 DI < llxg g — X+ gy — Tl +/ I1fCs, x)llds
i

<K3pn + en + (Lc + /¥ + h(x0) + La KD pn + /&0
+ pn(h(x)) + /)
<(K3+ Lc +2(h(x0) + LpK1) + 2/ itn + 2/,

=:K4

and we conclude this first part.
(b): Letm,n e Nand ¢ € [0, T], then

dc,1) GEm @) < dc©,)) Cm O (2))) + 1% (O (1)) — X (@) ||
< dg(C(6,(1), C(On (1)) + Kaptm + 2/€m
< Lc|0n(t) — 00| + Kaptm + 2/€m
< Lc(pn + pm) + Kapim + 2/€m
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where we have used (v). Hence, by setting K5 := K4 + Lc we prove (b).
(c):Letn e N,k € {0, 1,...,n— 1} andr €]t/, i/ ;] Then,

e (D1 = ‘

1 " " g1 " ;
oy \ e m S, xp)ds ) + (&, xp)
k

n

1
< H—len(On(t)) — O+ 1/ xPl

IA

1
(e + G + P + o)+ hO) + V7
NG

n

¢+ Lc +2(h(xo) + Ly Ky + ﬁ) =: Kg,

IA

+ Lc +2(h(xg) + Ly Ky + ﬁ)

IA

which proves (c).
(d): Fixk € {0,1,...,n — 1} and t €]¢}, 1/, |[. Then, x}/, | € proj?(t],gﬂ)(rn(t)).

Hence, by Lemma 1, there exists vy | € C(f/, ;) such that |lxg+1 — vy [l < 2/en
and
T (t) — x4 € an(t)apdc(,,:tﬂ)(vgﬂ) + 3B, Vr el i/ L
where o, () = 4./, + dc6,)) (ta (1)). By virtue of (i),
an(t) < 4/en + (Lo + h(x (8, (1)) + /Y tn =2 A (2).
Then, for all # €]/, ', [

—tn Gin (1) = (£, X7)) € A (1)0pdcqy ) (Vi4y) + 3/€B,

which implies that z €], ;" [

A (1) , 3./¢€
2O ey, )W) + £t + 2L,

n n

xn(l) € —

4 Prox-Regular Case

In this section, we will study the algorithm under the assumption of uniform prox-
regularity of the moving sets. The classical catching-up algorithm in this framework
was studied in [8], where the existence of solutions for (4) was established for a
set-valued map F taking values in a fixed compact set.
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Theorem 2 Suppose, in addition to the assumptions of Theorem 1, that C(t) is p-
uniformly prox-regular for allt € [0, T, and for allr > 0, there exists a non-negative
integrable function k, such that for all t € [0, T] and x, x' € rB one has

(y =Y. x=x) <k @lx = x|, Vy € F(t,x),Vy € F(t,x). (12)

Then, the sequence of functions (x,) generated by algorithm (5) and (6) converges
uniformly to an absolutely continuous function x, which is a solution of (4). Moreover,
if F satisfies the following growth condition,

sup Iyl < c@Oxll+D,Vx € H,t €[0,T], (13)
yeF(t,x)

where ¢ € Ll([O, T1; Ry), then the solution x is unique.

Proof Consider m,n € N with m > n big enough such that for all + € [0, T],
dc®, ) (xm () < p, this can be guaranteed by Theorem 1. Then, for a.e. r € [0, T]

5<1 () t 2)— (1) — S (1), X5 (1) ()
dr 2||xn _xm( )” = (xn — Xml), Xn — Xm )

Let ¢t € [0, T] where the above equality holds. Let k, j € {0, 1,...,n — 1} such that

t el land e]t;”, t;”H]. On the one hand, we have that

(En () = X (1), X (1) — X (1)) = (Xn (1) — X (1), X0 (1) — X} q)
+ (X (1) = Em (1), Xy — visy)
+ (B (1) = X (1), vy — V)
+ (i (1) = & (0), V7 — T ) (14)
+ (B (1) = X (1), X7y — X (1))
< 2K6(Ka(ttn + ftm) +4(/en + /&m))
+ (X (1) = X (1), vy — v7’+1),

n n m m 3 3
where vi',; € C(#, ) and v € C(th) are the given in Theorem 1. We can see

that

max {dC(t,';H)(U;"H), d(:(z‘;"ﬂ)(v/?“)} <du(C{t} ), Ctiy)

=< LCV;'H_H - t;:+1| < Lc(n + tm)-

From now, m, n € N are big enough such that Lc (), + ) < %. Moreover, as & is
Lj-Lipschitz, we have that forall p e N,i € {0, 1,..., p}andt € [0, T']

If(t, x| < h(x)+ /¥ < h(xo) + LK1 + /vy =: a.
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On the other hand, using (8) and Proposition 1 we have that

1 . .
f_ max{(Cn — Xu (1), UT+1 - UZ+1> ) (Cm — X (1), U]rcl+1 - U;'n+1>}

2
< i = I+ Le(n + im),

where &, &, € B, F :=sup{2D .1 € [0,T],€ € N} and & := f(t, % (8(1))) +
%El fori € {n, m}. Therefore, we have that

(Xn () — X (1), vZ+1 - v;n_H)
= (X, (1) = &u, UZ+1 - UT.,.]) + (& — Cm, U]’(l.,.l - U;'n+1)

+ (G — Xm (1), U]’g_,_] - U.’/'n_:,_l)
2
<2F (;”vlkq.ﬂ - UT+1 ||2 + Le(pn + Mm)) + & — Cm.» UI/Z_;,_] - UT.H)

4
< TF(len(l) — x| +3(V2n + em) + Kalptn + 1m))?

+2F Le(pn + tm) + (Sn — &, U]’:_H - U?I_H)-

Moreover, by virtue of Theorem 1, we have max{||x, ||co, [|Xm|lco} < K2. Hence, there
isk e L'([0, T1; R ) satisfying (12) on K»B. Therefore, it follows that

(En = Sy Vg — UTH)
= (ft, 0 (80 (®))) — [, X (S (1)), xn (8 (1)) — X (8 (2)))
+(f (@t x0 (80 ())) — (@ X B (1)), V4 — Xpyq)
+ (@, x0 (80 (1)) — [, X (B (1)), x;’f+1 —xz)
+ (X0 (B (0)) = f (&, X B (1)), X = xT )
(20 G (0)) = 0 xm Gon (D)), 2y = V)
< k@ 11x2 (B2 (1)) — Xon B ()
+ 223 (Ven + Vem) + Kz(un + tim))
3. /& 3¢—

—— vy =Vl + ——
n

< k(O () = X ()| + 3(@ + VEm) + (K3 + Kg) (ftn + pim))?
+ 20 (3(/n + /Em) + K3(ttn + fim))

(f f)(@+@+1<2)

n m m n
Ens Vpy1 — vj+1> (&ms Viyr — Vg1)

+ [y
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These two inequalities and (14) yield

i|| () — xu ()1
dr o
4
< 4 (f + k(r)) 1262 () — X (1> + 42t B(/En + /Em) + K3 (i + [m))
+4F Le(un + pm) + 12 (*/_ */_> (Ven + em + K2)

16
4 TF@(\/a + /Em) + Ka(ttn + 1tm))?
+ 4k (1) 3(/En + /Em) + (K3 + Ka) (1tn + 1m))*.

Hence, using Gronwall’s inequality, we have for all € [0, T'] and n, m big enough:

T
16 (£) = X (11> < A exp (16—FT + 4/ k(S)dS) ; 15)
o 0

where

A = 4aT (3(en + /em) + K3(ttn + tim))
+4TF Le (i + pm) + 12T (*/S_ M) (Ven + Vem + K2)

16T
—F(3(¢a + Em) + Ka(ttn + pim))?

+ 4|Ik||1(3(\/5+ Vem) + (K3 + Ka)(in + tim))*

Since A, , goes to 0 when m, n — oo, it shows that (x;,) is a Cauchy sequence in the
space of continuous functions with the uniform convergence. Therefore, it converges
uniformly to some continuous function x: [0, 7] — H. It remains to check that x is
absolutely continuous, and it is the unique solution of (4). First of all, by Theorem 1
and Lemma 4, x is absolutely continuous and there is a subsequence of (x,) which
converges weakly in LY([0, T]; H) to %. So, without relabeling, we have x,—x in
L'([0, T]; H). On the other hand, using Theorem 1 and defining v, () = v,’c’+1 for

t ey, tl?+1] we have
A (t 3/en
Xp(t) € — ¢ )3PdC(9n(z))(Un(l)) + f(t, x,(8,(1))) + —\/S—E

NG

n

€ —Kk10dc, ) (Va (1)) + k2B N F (1, x,(8,(1))) +

’

where, by Theorem 1, «; and «; are non-negative numbers which do not depend of
n € Nandt € [0, T]. Wealso have v, — x,6, — Idjo,r)and 8, — Id[o,7) uniformly.
Theorem 1 ensures that x(¢) € C(¢) for all + € [0, T]. By Mazur’s lemma, there is a
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sequence (y;) such that for all n, y,, € co(Xy : kK > n) and (y,) converges strongly to
% in L1([0, T]; H). That is to say

3./
yu(t) € co | —k19dc@g, (1)) (Vi (1)) + k2B N F (£, X (85(1))) + WB tk>n).
Hence, there exists (y, /.) which converges to X almost everywhere in [0, T']. Then, by
virtue of Lemma 2, (Hf ) and Lemma 3, we obtain that

x(t) € —k10dc()(x (1)) + koaB N F(t, x(t)) forae. t € [0, T].

Since ddc () (x(t)) C N(C(t); x(t)) for all + € [0, T'], we have x is the solution of
().

To end the proof, we are going to prove that (4) has a unique solution under growth
condition (13). First, take any solution x of (4). Then, for a.e. t € [0, T'] there is
f(t, x(t)) € F(t, x(t)) such that

Rx(t) := f(t,x(1)) —x(t) € N(C(1); x(2)). (16)

Take any ¢ €]0, T'] satisfying (16). Suppose that x(¢) # f (¢, x(¢)), then using (1) and
the uniform prox-regularity of C(¢) we have that

Ry (1)
IRx @]

€ dpdc)(x(1)).

Take any y €]0, 1[, by continuity there is § > 0 such that x(s) € U},/ (C (1)) for all
s €]t — 8, t + &, using Proposition 1 we have

< R (1)

1
Rl x(’)> < 5pq =y WO —¥OI + de(x(s)

— 2001 —

I
< o=y W@ —xOF + Lelt =)

Dividing by ¢t — s for s €]t — §, ¢[ and taking the limit s ¢, we obtain that

<||Zi8n’—x<t>>ch — RO < £ x@)] + Le.

When x(t) = f(t, x(t)), the above inequality always holds. Hence, fora.e.t € [0, T'].
Now, take two solutions x1, x of (4) with x1(0) = x2(0) = xo, then using the
hypomonotonicity given in Proposition 1, we have
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-1
(R (1) = R, (1), x1(1) — x2(2)) = Z(IIRM Ol + IR, O D llx1() — 220 1%.

Defining r = max{||x;|lcc : i = 1, 2}, there is k, € L'([0, T1; R ) satisfying (12) on
rB. Hence, by using growth condition (13), we have a.e.

d 1
a(llxl (1) — x2O1?) < lx1(t) — x2(0) 1 [2k, (1) + ;(”R)q O + Ry (D D]
2 2L¢ 1
< lx1(®) — 2172k, (1) + e + 2c(t) - +c |l

which, by virtue of Gronwall’s inequality, implies that x; = x2. The result is proven.
]

Remark 1 The property required for F in (12) is a classical monotonicity assumption in
the theory of existence of solutions for differential inclusions (see, e.g., [15, Theorem
10.5)).

Remark 2 [Rate of convergence] In the precedent proof, we have established the fol-
lowing estimation:

5 16/ g
1%, (2) = Xm (D7 < Am,n exp TT+4 k(s)ds
0
for m, n such that p, + w, < ﬁ. Hence, by letting m — oo, we obtain that

16 T 2LcT
lx,(2) — x(t)||2 < A, exp (—FT + 4/ k(s)ds) forall n > ¢ ,
o 0 o

where

Ap:= lim A, , <D <«/€_n+ﬂn +

m—00

n

where D is a non-negative constant. Hence, the above estimation provides a rate of
convergence for our scheme.

5 Subsmooth Case

In this section, we study sweeping process (4) for the class of subsmooth sets, which
strictly includes the class of uniformly prox-regular sets. We now assume (C (¢));¢[o0, 7]
is aequi-uniformly subsmooth family. The classical catching-up algorithm was studied
in [20] under this framework. In this case, we assume the ball compactness of the
moving sets, required in the infinite-dimensional setting. We will see that our algorithm
allows us to prove the existence of a solution, but we only ensure that a subsequence
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converges to this solution, which is expected due to the lack of uniqueness of solutions
in this case.

Theorem 3 Suppose, in addition to assumptions of theorem 1, that the family
(C())ie0,1) is equi-uniformly subsmooth and the set C(t) are ball-compact for all
t € [0, T]. Then, the sequence of continuous functions (x,) generated by algorithm
(5) and (6) converges uniformly (up to a subsequence) to an absolutely continuous
function x, which is a solution of (4).

Proof From Theorem 1 we have for all n € N and k € {0,...,n — 1}, there is
Vi € C(y ) such that [lvf,  — x| < 2/e, and forall # €]t ! I:

An 3/en
/L(t) dpdc @, (Vi) + [, x,(8,(1))) + LS_B

n MUn

xn@) € —

’

where A, (t) = 4./e, + (Lc + h(x(8,(t))) + /¥V)in. As h is Ly-Lipschitz it follows
that

A (1) < (4c+ Lo + h(xo) + /¥ + LK) pn-

Defining v, (t) := vZH on Jt, t,:’H], then for all n € N and almost all ¢ € [0, T']

NG

l"l’n (17)
3 /e
€ —Mdc 9, ) (va () + MB N F(t, x,(8,(1))) + M—B,

n

Xp(t) € =M Opdc @, ) (Va (1)) + f(t, x,(8,(2))) +

where M := 4c+ Lc + h(xo) + L, K1 + /¥ . Moreover, by Theorem 1, we have

de@y(xn () < dc@, ) (xn(t)) + Lepn < (Ks +2Lc)pn +24/e0. (18)

forallt € [0, T].

Next, fix t € [0, T] and define K (t) := {x,(¢) : n € N}. We claim that K (¢) is
relatively compact. Indeed, let x,,(¢) € K(¢) and take y,,(¢) € ProjC(,)(xm (1)) (the
projection exists due to the ball compactness of C(¢) and the boundedness of K (¢)).
Moreover, according to (18) and Theorem 1,

Iyn (O < de@y(xa (@) + [lxa ()| < (K5 +2Lc)n + 2460 + Ko.

This entails that y, () € C(t) N RB for all n € N for some R > 0. Thus, by the ball
compactness of C(t), there exists a subsequence (Y, (t)) of (y,(¢)) converging to
some y(t) as k — +oo. Then,

@ Springer



Journal of Optimization Theory and Applications

1%, () — YOl < de@y Cmy () + | Ymy &) — y (@l
< (Ks5+ ZLC)Mmk +2«/5mk + ”ymk(t) -y,

which implies that K () is relatively compact. Moreover, it is not difficult to see by
Theorem 1 that K := (x,) is equicontinuous. Therefore, by virtue of Theorem 1,
Arzela-Ascoli’s and Lemma 4, we obtain the existence of a Lipschitz function x and
a subsequence (x;) of (x;) such that

(1) (x;) converges uniformly to x on [0, T'].
(i) x;—x% in L1 ([0, T]; H).
(iii) x;(0;(t)) — x(¢) forall t € [0, T].
(iv) x;j(8;(¥)) — x() forallt € [0, T].
(v) vj() — x(¢) forallz € [0, T].

From (18) it is clear that x () € C(¢) for all t € [0, T']. By Mazur’s lemma, there is a
sequence (y;) such that for all j, y; € co(X; : kK > j) and (y;) converges strongly to
% in LY([0, T]: H). That is to say

3 /5 |
yj(t) € Cco —Madc(gn([))(vn(t)) + MBNF(t,x,6,()+ ——B:n> ]) .

Hn

On the other hand, there exists ( Yn l.) which converges to x almost everywhere in [0, T'].
Then, using Lemma 2, Lemma 3, and (Hf ), we have

%(t) € =Mddeq (x(1)) + MB N F(z, x(1)) ace.

Finally, since ddc ) (x(t)) C N(C(t); x(¢)) for all ¢ € [0, T], it follows that x is the
solution of (4). O

6 Fixed Set

In this section, we consider a closed and nonempty set C C H, and we look for a
solution of the particular case of (4) given by

x(t)e —N(C;x(@)+ F(t,x(t)) aetel0,T], (19)
x(0) =x0 € C,
where F: [0, T] x 'H = H is a set-valued map defined as above. The existence of a
solution using classical catching up was done in [34]. Now, we use similar ideas to get
the existence of a solution using our proposed algorithm. We emphasize that in this
case, no regularity of the set C is required.

Theorem 4 Let C C H be a ball-compact set and F: [0, T] x H = H be a set-
valued map satisfying (’Hf ), (Hf ) and (Hép ). Then, for any xo € S, the sequence of
functions (x,) generated by algorithm (6) converges uniformly (up to a subsequence)
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to a Lipschitz solution x of sweeping process (19) such that

Xl <2h(x(@®) +y) aetel0,T] (20)
Proof We are going to use the properties of Theorem 1, where now we have L¢ = 0.
First of all, from Theorem 1 we have foralln € Nand k € {0, 1,...,n — 1}, there is
Viyq € Csuchthat v, — x|l < 2./eq, and forall 7 €]7, 17 I:
. dn (1) 3./¢
Xp(t) € — - anC(UZ+1) + f(t, x,(8,(2))) + ﬁB,

n n

where A, (1) = 4./, + (h(x(8,(1))) + /¥) in- Defining v, (1) := v on !, 1,1,
we get that for alln € Nand a.e. t € [0, T']

An (1) 3/n B

Xn(t) € — dpdc(va (1)) + f(1, X0 (8,(2))) +

n

(0 (1) + (h(t, 3,5, 0) + PIB O F (6,505, (0)) + 2B,

n n

An (1)

Moreover, by Theorem 1, we have
de(x, (1)) < Kspuy, +24/¢, forallt € [0, T].

Next, fix t € [0, T] and define K(¢) := {x,(t) : n € N}. We claim that K (7) is
relatively compact. Indeed, let x,,(t) € K(f) and take y, (t) € Proj-(x,(¢)) (the
projection exists due to the ball compactness of C and the boundedness of K (?)).
Moreover, according to the above inequality and Theorem 1,

Iya O < dc (xn () + lxn (O] < Kspn +24/en + K2,

which entails that y,(f) € C N RB for all n € N for some R > 0. Thus, by the
ball-compactness of C, there exists a subsequence (y,,, (¢)) of (y, (t)) converging to
some y(t) as k — +oo. Then,

1Xmy (1) — y (@Ol < dc (X (1)) + 1 ym, (£) — y (@)l
= KS,bLmk + 2\/ 8mk + ||)7mk(f) - )’(t)”»

which implies that K () is relatively compact. Moreover, it is not difficult to see by
Theorem 1 that the set K := (x;) is equicontinuous. Therefore, by virtue of Theorem
1, Arzela-Ascoli’s and Lemma 4, we obtain the existence of a Lipschitz function x
and a subsequence (x;) of (x,) such that

(1) (x;) converges uniformly to x on [0, T'].
(ii) x;—% in L' ([0, TT; H).
(iii) x;(0j(t)) — x(t) forallt € [0, T].
(iv) xj(8;(t)) — x() forallt € [0, T].
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(v) vj(t) = x(¢) forallt € [0, T].

(vi) x(t) e Cforallt € [0, T].
By Mazur’s lemma, there is a sequence (y;) such that for all j, y; € co(xy : k > j)
and (y;) converges strongly to X in LY([0,T]; H). ie.,

3/ |
yj(t) € co <_anadC(vn(t)) + BuB N F (2, x,(8,(1))) + 1 B:n> J) )

n

where @ i= 2% 4 (. x,(8,(1)) + /7 and By == B 4 h(t, %, (8(1))). On
the other hand, there exists (yn ) which converges to x almost everywhere in [0, T'].
Then, using Lemma 2, Lemma 3, and (HF), we have

x(t) € =(h(x (1)) + /y)ddc (x(1)) + (h(x(®)) + /Y)BN F(t, x(t)) fora.e.t € [0, T].

It is clear that x satisfies bound (20). Finally, since ddc (x(t)) C N(C; x(t)) for all
t € [0, T'], we obtain that x is the solution of (19). O

7 Numerical Methods for Approximate Projections

As stated before, in most cases, finding an explicit formula for the projection onto
a closed set is not possible. Therefore, one must resort to numerical algorithms to
obtain approximate projections. Several papers discuss this issue for different notions
of approximate projections (see, e.g., [32]). These algorithms are called projection
oracles and provide an approximate solution z € H to the following optimization
problem:

. 2
min |x — z||%, (Py)
zeC

where C is a given closed set and x € H. Whether the approximate solution z belongs
to the set C or not depends on the notion of approximate projection. In our case, to
implement our algorithm, we need that z € C. In this line, a well-known projection
oracle fulfilling this property can be obtained via the celebrated Frank—Wolfe algorithm
(see, e.g., [18, 22]), where a linear sub-problem of (Py) is solved in each iteration.
For several types of convex sets, this method has been successfully developed (see
[5, 13, 22]). Besides, in [16], it was shown that an approximate solution of the linear
sub-problem is enough to obtain a projection oracle.

Another important approach to obtaining approximate projections is the use of
the Frank—Wolfe algorithm with separation oracles (see [14]). Roughly speaking, a
separation oracle determines whether a given point belongs to a set and, in the negative
case, provides a hyperplane separating the point from the set (see [ 19] for more details).
For particular sets, it is easy to get an explicit separation oracle (see [19, p. 49]). An
important example is the case of a sublevel set: let g: H — R be a continuous convex
function and A € R. Then [g < A] := {x € H : g(x) < A} has a separation oracle
described as follows: to verify that any point belongs to [g < A] is straightforward.
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When a point x € H does not belong to [g < A], we can consider any x* € dg(x).
Then, forall y € [g < A],

(x*,x) = g(x) —g(y) + (x*, y) > (x*, y),

where we have used that g(x) > A > g(y). Hence, the above inequality shows the
existence of the desired hyperplane, which provides a separation oracle for [g < A].
Therefore, if C is the sublevel set of some convex function, we can use the algorithm
proposed in [14] to get an approximate solution z € proj§(x). Moreover, the sublevel
set enables us to consider the case

C(t,x):= m{x eH:gi(t,x) <0} = {x eH:g(t, x):= ._r{lax

i=1

gi(t,x) < 0},

m

where for all r € [0,T], gi(¢t,-): H — R,i = 1,...,m are convex functions. We
refer to [2, Proposition 5.1] for the proper assumptions on these functions to ensure
the Lipschitz property of the map ¢+ = C(¢) holds (7).

8 Concluding Remarks

In this paper, we have developed an enhanced version of the catching-up algorithm
for sweeping processes through an appropriate concept of approximate projections.
We provide the proposed algorithm’s convergence for three frameworks: prox-regular,
subsmooth, and merely closed sets. Some insights into numerical procedures to obtain
approximate projections were given mainly in the convex case. Finally, the conver-
gence of our algorithm for other notions of approximate solutions will be explored in
forthcoming works.
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