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Introduction

In recent years, functional methods have become central to the study of the-
oretical and applied mathematical problems. An advantage of such an ap-
proach is its generality and its potential unifying effect of particular results
and techniques.

Functional analysis emerged as an independent discipline in the first half
of the 20th century, primarily as a result of contributions of S. Banach, D.
Hilbert, and F. Riesz. Significant advances have been made in different fields,
such as spectral theory, linear semigroup theory (developed by E. Hille, R.S.
Phillips, and K. Yosida), the variational theory of linear boundary value prob-
lems, etc. At the same time, the study of nonlinear physical models led to
the development of nonlinear functional analysis. Today, this includes various
independent subfields, such as convex analysis (where H. Brézis, J.J. Moreau,
and R.T. Rockafellar have been major contributors), the Leray-Schauder topo-
logical degree theory, the theory of accretive and monotone operators (founded
by G. Minty, F. Browder, and H. Brézis), and the nonlinear semigroup theory
(developed by Y. Komura, T. Kato, H. Brézis, M.G. Grandall, A. Pazy, etc.).

As a consequence, there has been significant progress in the study of nonlin-
ear evolution equations associated with monotone or accretive operators (see,
e.g., the monographs by H. Brézis [Brézisl], and V. Barbu [Barbul]). The
most important applications of this theory are concerned with boundary value
problems for partial differential systems and functional differential equations,
including Volterra integral equations. The use of functional methods leads,
in some concrete cases, to better results as compared to the ones obtained by
classical techniques. In this context, it is essential to choose an appropriate
functional framework. As a byproduct of this approach, we will sometimes
arrive at mathematical models that are more general than the classical ones,
and better describe concrete physical phenomena; in particular, we shall reach
a concordance between the physical sense and the mathematical sense for the
solution of a concrete problem.
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The purpose of this monograph is to emphasize the importance of functional
methods in the study of a broad range of boundary value problems, as well
as that of various classes of abstract differential equations.

Chapter 1 is dedicated to a review of basic concepts and results that are
used throughout the book. Most of the results are listed without proofs. In
some instances, however, the proofs are included, particularly when we could
not identify an appropriate reference in literature.

Chapters 2 through 6 are concerned with concrete elliptic, parabolic, or
hyperbolic boundary value problems that can be treated by appropriate func-
tional methods.

In Chapter 2, we investigate various classes of, mainly one-dimensional,
elliptic boundary value problems. The first section deals with nonlinear non-
degenerate boundary value problems, both in variational and non-variational
cases. The approach relies on convex analysis and the monotone operator
theory. In the second section, we start with a two-dimensional capillarity
problem. In the special case of a circular tube, we obtain a degenerate one-
dimensional problem. A more general, doubly nonlinear multivalued variant
of this problem is thoroughly analyzed under minimal restrictions on the data.

Chapter 3 is concerned with nonlinear parabolic problems. We consider a
so-called algebraic boundary condition that includes, as special cases, condi-
tions of Dirichlet, Neumann, and Robin-Steklov type, as well as space periodic
boundary conditions. The term “algebraic” indicates that the boundary con-
dition is an algebraic relation involving the values of the unknown and its
space derivative on the boundary. The theory covers various physical models,
such as heat propagation in a linear conductor and diffusion phenomena. We
treat the cases of homogeneous and nonhomogeneous boundary conditions
separately, since in the second case we have a time-dependent problem. The
basic idea of our approach is to represent our boundary value problem as a
Cauchy problem for an ordinary differential equation in the L2-space. As a
special topic, we investigate in the last section of this chapter, the problem of
the higher regularity of solutions.

In Chapter 4 we consider the same nonlinear parabolic equation as in Chap-
ter 3, but with algebraic-differential boundary conditions. This means that
we have an algebraic boundary condition as in the previous chapter, as well
as a differential boundary condition that involves the time derivative of the
unknown. This problem is essentially different from the one in Chapter 3,
and a new framework is needed in order to solve it. Specifically, we arrive
at a Cauchy problem in the space L?(0,1) x IR (see (4.1.6)-(4.1.7)). Actu-
ally, this Cauchy problem is a more general model, since it describes physical
situations that are not covered by the classical theory. More precisely, if the
Cauchy problem has a strong solution (u, &), then necessarily £(t) = u(1,t);
in other words, the second component of the solution is the trace of the first
one on the boundary. Otherwise, £(t) # u(1,t), but it still describes an evolu-
tion on the boundary. This is important in concrete cases, such as dispersion
or diffusion in chemical substances. As in the preceding chapter, we study
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the case of a homogeneous algebraic boundary condition separately from the
nonhomogeneous one. The higher regularity of solutions is also discussed.

Chapter 5 is dedicated to a class of semilinear hyperbolic partial differ-
ential systems with a general nonlinear algebraic boundary condition. We
first study the existence, uniqueness, and asymptotic behavior of solutions as
t — o0, by using the product space L?(0,1)? as a basic functional setup. The
theory has applications in physics and engineering (e.g., unsteady fluid flow
with nonlinear pipe friction, electrical transmission phenomena, etc.). Unlike
the parabolic case, we do not separate the homogeneous and nonhomogeneous
cases, since we can always homogenize the problem. Although this leads to a
time-dependent system, we can easily handle it by appealing to classical re-
sults on nonlinear nonautonomous evolution equations. In the second section
of this chapter, we discuss the higher regularity of solutions. This is impor-
tant, for instance, for the singular perturbation analysis of such problems.
The natural functional framework for this theory seems to be the C*-space.
It is also worth noting that the method we use to obtain regularity results is
different from the one in Chapters 3 and 4, and involves some classical tools
such as D’Alembert type formulae, and fixed point arguments.

In Chapter 6, we consider the same hyperbolic partial differential systems
as in the preceding chapter, but with algebraic-differential boundary condi-
tions. Such conditions are suggested by some applications arising in electrical
engineering. As before, we restrict our attention to the homogeneous case
only. This problem has distinct features, as compared to the one involving
just algebraic boundary conditions. We now consider a Cauchy problem in
the product space L?(0,1)? x IR. In the case of strong solutions, we recover
the original problem, but in general, this incorporates a wider range of appli-
cations. Moreover, the weak solution of this Cauchy problem can be viewed
as a generalized solution of the original model.

The remainder of the book is dedicated to abstract differential and integro-
differential equations to which functional methods can be applied.

In Chapter 7, the classical Fourier method is used in the study of first and
second order linear differential equations in a Hilbert space H. The operator
appearing in the equations is assumed to be linear, symmetric, and coercive.
In order to use a more general concept of solution, we replace the abstract
operator in the equation by its “energetic” extension. A basic assumption is
that the corresponding energetic space is compactly embedded into H. This
guarantees the existence of orthonormal bases of eigenvectors, and enables
us to employ Fourier type methods. Existence and regularity results for the
solution are established. In the case of partial differential equations, our solu-
tions reduce to generalized (Sobolev) solutions. Finally, nonlinear functional
perturbations are handled by a fixed-point approach. As applications various
parabolic and hyperbolic partial differential equations are considered. Since
the perturbations are functional, a large class of integro-differential equations
is also covered.

In Chapter 8, we discuss the existence and regularity of solutions for first
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order linear differential equations in Banach spaces with nonlinear functional
perturbations. The main methods are the variation of constants formula for
linear semigroups and the Banach fixed-point theorem. The theory is ap-
plied to the study of a class of hyperbolic partial differential equations with
nonlinear boundary conditions.

In Chapter 9, we consider first order nonlinear, nonautonomous differen-
tial equations in Hilbert spaces. The equations involve a time-dependent
unbounded subdifferential with time-dependent domain, perturbed by time-
dependent maximal monotone operators and functionals that can be typically
integrals of the unknown function. The treatment of the problem without
functional perturbation relies on the methods of H. Brézis [Brézisl]; the prob-
lem with functional perturbation is handled by a fixed-point reasoning. As an
application, a nonlinear parabolic partial differential equation with nonlinear
boundary conditions is studied.

Chapter 10 is concerned with implicit differential equations in Hilbert spaces.
Results on the existence, uniqueness, and continuous dependence of solutions
for related initial value problems are presented. The study of implicit dif-
ferential equations is motivated by the two phase Stefan problem, which has
recently attracted attention because of its importance for the optimal control
of continuous casting of steel.

We continue with some general remarks regarding the structure of the book.
The material is divided into chapters, which, in turn, are divided into sections.
The main definitions, theorems, propositions, etc. are denoted by three digits:
the first indicates the chapter, the second the corresponding section, and
the third the position of the respective item in the section. For example,
Proposition 1.2.3 denotes the third proposition of Section 2 in Chapter 1.
Each chapter has its own bibliography but the labels are unique throughout
the book.

We also note that many results are only sketched, in order to keep the book
length within reasonable limits. On the other hand, this requires an active
participation of the reader.

With the exception of Chapter 1, the book contains material mainly due
to the authors, as considerably revised or expanded versions of earlier works.
An earlier book by one of the authors must be here quoted [Moro6].

We would like to mention that the contribution of the former author was
partly accomplished at Ohio University in Athens, Ohio, USA, in the winter
of 2001. The work of the latter author was completed during his visits at Ohio
University in Athens, Ohio, USA (fall 2000) and the University of Stuttgart,
Germany (2001).

We are grateful to Professor Klaus Kirchgéssner (University of Stuttgart)
and Dr. Alexandru Murgu (University of Jyvéskyld) for their numerous com-
ments on the manuscript of our book. Special thanks are due to Professor
Sergiu Aizicovici (Ohio University, Athens) for reading a large part of the
manuscript and for helpful discussions.
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We also express our gratitude to Professors Haim Brézis, Eduard Feireisl,
Jerome A. Goldstein, Weimin Han, Andreas M. Hinz, Jon Kyu Kim, Enzo
Mitidieri, Dumitru Motreanu, Rainer Nagel, Eckart Schnack, Wolfgang L.
Wendland and many others, for their kind appreciation of our book.

Last but not least, we dearly acknowledge the kind cooperation of Alina
Morosanu who has contributed to the improvement of the language style.
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Chapter 1

Preliminaries

This chapter has an introductory character. Its aim is to remind the reader
of some basic concepts, notations, and results that will be used in the next
chapters. In general, we shall not insist very much on the notations and
concepts because they are well known. Also, the proofs of most of the theorems
will be omitted, the appropriate references being indicated. However, there
are a few exceptions, namely Propositions 1.2.1, 1.2.2, and 1.2.3, which might
be known, but we could not identify them in literature. The material of this
chapter is divided into several sections and subsections.

1.1 Function and distribution spaces
The LP-spaces

We denote R = (—o00,00), N = {0,1,2,...}, and IN* = {1,2,...}. Let
X be a real Banach space with norm || - ||x. If @ ¢ RY, N € IN*, is a
Lebesgue measurable set, we denote, as usual, by LP(2;X), 1 < p < oo,
the space of all equivalence classes (with respect to the equality a.e. in Q) of
(strongly) measurable functions f: 2 — X such that z — || f(z)||% is Lebesgue
integrable over €. In general, every class of LP(€); X) is identified with one of
its representatives. LP(€); X) is a real Banach space with the norm

1
oo = (| Ju@l dz)"”

We shall denote by L (£2; X) the space of all equivalence classes of measurable
functions f:Q — X such that @ — ||f(x)| x are essentially bounded in Q.
Again, every class of L>°(£; X) is identified with one of its representatives.
L>(); X) is a real Banach space with the norm

[ul| Lo (2:x) = esssup [Ju(z)|x.
€N
In the case X = IR we shall simply write L?(Q2) instead of LP(Q;R), for every

1 < p < co. On the other hand, if € is an interval of real numbers, say
2 = (a,b) where —oo < a < b < oo, then we shall write L”(a,b; X) instead
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of LP((a,b);X). We shall also denote by L} (IR;X), 1 < p < oo, the space
of all (equivalence classes of) measurable functions u: IR — X such that the
restriction of u to every bounded interval (a,b) C R is in LP(a,b; X). If
X =R, then this space will be denoted by L7 (IR).

The theory of LP-spaces is well known. So, classical results, such as Fatou’s
lemma, the Lebesgue Dominated Convergence Theorem, etc., will be used in
the text without recalling them here.

Scalar distributions. Sobolev spaces

In the following we assume that (2 is a nonempty open subset of RY. Denote,
as usual, by C*(Q), k € IN, the space of all functions f:Q — IR that are
continuous on (2, and their partial derivatives up to the order k exist and are
all continuous on €. Of course, C°(Q2) will simply be denoted by C(Q2). In
addition, we shall need the following spaces

C>*(Q) = {¢ € C(Q) | ¢ has continuous partial derivatives of any order},
C5e () ={¢p € C(Q) | supp ¢ is a compact set included in 2},

where supp ¢ is the support of ¢, i.e., the closure of the set {x € Q | ¢(z) # 0}.
When C§°(€2) is endowed with the usual inductive limit topology, then it is
denoted by D(f2).

DEFINITION 1.1.1 A linear continuous functional u: D(Q) — R is said
to be a distribution on Q. The linear space of distributions on € is denoted
by D'(2).

Actually, D’'(Q2) is nothing else but the dual of D(Q2). Notice that if u €
Li,.(Q) (i.e., u is Lebesgue integrable on every compact subset of €2), then
the functional defined by

D) 3¢ /Qu(m)¢($) dx

is a distribution on 2. Such a distribution will always be identified with the
corresponding function u and so it will bedenoted by wu.

Now, recall that the partial derivative of a distribution v € D’(Q) with
respect to x; is defined by

0u 5 = fu(%) for all ¢ € D(9),

Ox; z;
and the higher order partial derivatives of u are defined iteratively, i.e.,

D%u(¢) = (—1)l*lu(D¥¢) for all ¢ € D(Q),
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where o := (a1,az,...,ay) € INV is a so-called multiindex and |a| = a; +
as+...+ay. If a=(0,0,...,0), then, by convention, D% = wu.

DEFINITION 1.1.2 Let 1 < p < oo and let k € IN* be fized. Then, the
set

WEP(Q) = {u: Q — R | D € LP(Q) for all o« € NV with |a| < k}

(where D*u are the derivatives of u in the sense of distributions) is said to
be a Sobolev space of order k.

Recall that, for each 1 < p < oo and k € IN*, W*P(Q) is a real Banach
space with the norm

lllwerg = (3 1Dl )"
la|<k

Wk>°(Q) is also a real Banach space with the norm

[ullwe.o (o) = max [D%ul[ Lo (-
The completion of D(£2) with respect to the norm of W*»(Q) is denoted by
Wy P(€). In general, Wo P () is strictly included in W5?(2). In the case
p = 2 we have the notation

HR(Q) := WF2(Q), HF(Q) := WF2(Q).

These are both Hilbert spaces with respect to the scalar product

(u, ) := Z /QDau(m)Dav(x) dx.

|| <K

The dual of H¥(€) is denoted by H*(Q). If Q is an open bounded subset of
RY, with a sufficiently smooth boundary 92, then

HY(Q) = {uec H'(Q) | the trace of u on 9 vanishes }.

If, in particular, Q is an interval of real numbers, say Q@ = (a,b) with a < b,
then we shall write C§°(a,b), W*?(a,b), H*(a,b), and W, (a,b) instead of
Cs°((a,b)), WkP((a,b)), H*((a,b)), and WP ((a, b)), respectively. If a, b
are finite numbers, then every element of W*P(a,b), k € IN*, 1 < p < oo,
can be identified with an absolutely continuous function f:[a,b] — IR such
that @’ f/dt?, 1 < j < k — 1, exist and are all absolutely continuous on [a, b],
and d” f/dt* (that obviously exists a.e. in (a,b)) belongs to LP(a,b) (more
precisely, the equivalence class of d*f/dt*, with respect to the equality a.e.
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on (a,b) belongs to L”(a,b)). Moreover, every element of W} (a,b) can be
identified with such a function f, which also satisfies the conditions

@f =@

g7 (@) = dtj(b):(), 0<j<k-1

Recall that if —0o < a < b < oo and k € IN*, then W*1(a,b) is continuously
embedded into C*~1[a,b] (in particular, W' (a,b) is continuously embedded
in Cla, b]). Finally, we set for k € IN* and 1 < p < oo,

WrP(R) = {u:IR — R | D € LP, (R) for all a € N with o < k}.

loc

Vectorial distributions. The spaces W*?(a, b; X)

Let ©Q be an open interval (a,b) with —co < a < b < oo and denote by
D'(a, b; X) the space of all continuous linear operators from D(a, b) := D((a, b))
to X. The elements of D’(a,b; X) are called vectorial distributions on (a,b)
with values in X. If u:(a,b) — X is integrable (in the sense of Bochner)
over every bounded interval I C (a,b) (i.e., equivalently, ¢ — ||u(t)||x be-
longs to L(I), for every bounded subinterval I), then u defines a vectorial
distribution, again denoted by u, as follows,

b
w(®) = / (t)u(t) dt for all ¢ € D(a, b).
The distributional derivative of order j € IN of u € D’'(a,b; X) is the distri-

bution defined by

w9 (¢) := (-1)%(%), for all ¢ € D(a,b),

where d?¢/dt’ is the j-th ordinary derivative of ¢. By convention, u(©®) = .
Now, for k € IN* and 1 < p < oo, we set

WhP(a,b; X) = {u € LP(a,b; X) | ') € LP(a,b; X), j=1,2,...,k},

where 1) is the j-th distributional derivative of u. For each k € IN* and
1 <p < oo, WkP(a,b; X) is a Banach space with the norm

1

k =
lullwes oy = (32 1PN 0 x)

§=0
Also, for each k € IN*, W*>(q,b; X) is a Banach space with the norm

Nl w00 (a,0x) = [nax, D] oo (0,0:) -
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As in the scalar case, for p = 2, we may use the notation H*(a,b; X) instead of
W’“’Q(a7 b; X). Recall that, if X is a real Hilbert space with its scalar product
denoted by (-,-)x, then for each k € IN*, H¥(a,b; X) is also a Hilbert space
with respect to the scalar product

(u v Hk(a b;X) = Z/ U(] (J) ))X dt.

As usual, for k € IN* and 1 < p < oo, we set

WEP(a,b; X) = {ueD(a,b;X)|ueWhp(ty, ts; X),

loc

for every t1,ts € (a,b) with ¢; < tg}.

In what follows, we shall assume that —co < a < b < co. For k € IN* and
1 < p < oo, denote by A*P([a,b]; X) the space of all absolutely continuous
functions f:[a,b] — X for which d&/f/dt’, 1 < j < k — 1, exist, are all
absolutely continuous, and (the class of) d¥ f/dt* € L?(a,b; X).

If X is a reflexive Banach space and v: [a,b] — X is absolutely continuous,
then v is differentiable a.e. on (a,b), dv/dt € L'(a,b; X), and

v<t):u(a>+/ EZ()ds 0<t<bh.

Therefore, if X is reflexive, then A!(a,b; X) coincides with the space of all
absolutely continuous functions v: [a,b] — X, i.e.,

A ([a, b; X) = AC([a, b]; X).

We also recall the following result.

THEOREM 1.1.1

Let 1 < p < o0 and k € IN* be fized and let uw € LP(a,b; X) with —oo <
a<b<oo. Thenuc WEP(a,b; X) if and only if u has a representative in
A5 ([a,b]; X).

So, W¥P(a,b; X) will be identified with A*P([a,b]; X). If X is reflexive,
then W11(a,b; X) can be identified with AC([a,b]; X), while W1 (a, b; X)
can be identified with Lip([a,b]; X) (the space of all Lipschitz continuous
functions v: [a,b] — X).

THEOREM 1.1.2
Let X be a real reflexive Banach space and let u € LP(a,b; X) with —oo <
a<b<ooandl <p < oo. Then, the following two conditions are equivalent:

(i) we WhP(a,b; X);
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(i) There exists a constant C > 0 such that

b—s
/ lu(t + &) — u(t)||% dt < CP for all § € (0,b— a.

Moreover, if p =1 then (i) implies (ii) (actually, (ii) is true for p =1 if one
representative of u € L*(a,b, X) is of bounded variation on [a,b], where X is
a general Banach space, not necessarily reflexive).

Now, let V and H be two real Hilbert spaces such that V is densely and
continuously embedded in H. If H is identified with its own dual, then we
have V. C H C V*, algebraically and topologically, where V* denotes the dual
of V. Denote by (-, -) the dual pairing between V and V*, i.e., (v,v*) = v*(v),
veV,v* e V*. Forv* € H* = H, (v,v*) reduces to the scalar product in H
of v and v*.

Now, for some —oco0 < a < b < oo, we set

W(a,b) := {u € L*(a,b; V) | v/ € L*(0,T;V*)},

where v’ is the distributional derivative of u. Obviously, every u € W (a, b) has
a representative u; € A%?([a,b]; V*) and so u is identified with u;. Moreover,
we have:

THEOREM 1.1.3

Every uw € W(a,b) has a representative uy € C([a,b]; H) and so u can be
identified with such a function. Furthermore, if u, u € W(a,b), then the
function t — (u(t),u(t)) g is absolutely continuous on [a,b] and

%(u(t),a(t))H = (u(t),d'(t)) + (a(t),u'(t)) for a.a. t € (a,b).

Hence, in particular

H HH (u(t),u'(t)) for a.a. t € (a,b).

Compactness results

We recall here a couple of useful compactness results. We begin with a general
version of Ascoli’s theorem (see [Dieudo, p. 143]).

THEOREM 1.1.4

Let F be a family of mappings from a separable topological space X to a
compact metric space M. If F is equi-continuous, then every sequence of F
has a subsequence, which converges uniformly on compact sets of X.
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In particular, let S C IR be a nonvoid bounded set. If F is equi-continuous,
then there exist a subsequence (f,,) of elements of F and a continuous f: S —
M such that f,(t) — f(t) uniformly on S, as n — co.

The next important compactess result is proved in [Lions, p. 58].

THEOREM 1.1.5
Let T > 0, po,p1 € (1,00), the sets By, B, and By be real Banach spaces,
and Ag: By — B, A1: B — By be continuous linear injections such that

(i) Bo and B; are reflexive;
(i1) AoByg is dense in B and Ay B is dense in Bi;
(i1) Ao: By — B is compact.
Then, the set
W ={ve L0,T;By) | (AAgv) € LP(0,T;V)}
is a real Banach space with respect to the norm
[ollw = [Vl Lro (0,7580) + [1(A1A00) (| o1 (0,7;1)

and the mapping v — Agv embeds W into LP°(0,T; B) algebraically and
topologically, i.e., it is a continuous linear injection and AWV is dense in
LP0(0,T; B). Moreover, this embedding is compact.

Bibliographical note. For background material for Section 1.1, refer to
[Adams], [Agmon], [Brézisl], [Brézis2], [Dieudo], [Lions], [LioMag], [Schwa],
[Yosidal.

1.2 Monotone operators, convex functions, and
subdifferentials

Let X be a real Banach space with the dual X*, the dual pairing (-, "),
and the associated norms || - ||x and || - ||x+~. By a multivalued operator
A:D(A) C X — X* we mean a mapping that assigns to each z € D(A) a set
Az C X*. The graph of A is defined by

G(A):={(z,y) € X x X* |z € D(A), y € Az}.

Obviously, for every subset of X x X*, there exists a unique multivalued
operator A such that G(A) coincides with that subset. So, every multivalued
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operator A can be identified with G(A) and we shall write (z,y) € A instead
of v € D(A) and y € Az. We also write briefly A € X x X* instead of
A:D(A) ¢ X — X*. The range of a multivalued operator A: D(4) C X —
X* is defined by

R(A):= U

If Az is a singleton then we shall often identify Az with its unique element.
Define

z€D(A)

A7 ={(y,2) | (z,y) € A}.
Obviously, A~! is a multivalued operator, here viewed as a subset of X* x
X, with D(A™Y) = R(A) and R(A™') = D(A). If A:D(A) ¢ X — X*,
B:D(B) C X — X* are multivalued operators, and A € IR, we define, as
usual,

A+ B={(z,y+2)| (z,y) € A and (z,z) € B},
M ={(z, M) | (z,y) € A}.

Obviously, D(A + B) = D(A) N D(B) and D(AA) = D(A). Recall that
A: D(A) C X — X* (possibly multivalued) is said to be monotone if

(1 — x9,y1 —y2) > 0 for all (z1,41), (z2,y2) € A. (1.2.1)

A is called strictly monotone if it satisfies (1.2.1) with “>” instead of “>” for
1 # xo. If the following stronger inequality holds

(x1 — @9, 91 — y2) = allay — 2|5 for all (x1,11), (z2,12) € A, (1.2.2)

for some fixed a > 0, then A is called strongly monotone. Actually, this means
that A —aF' is monotone, where F' C X x X* is the duality operator given by

Fr={z"€ X* | (z,2%) = |z|% = |=*|%- }- (1.2.3)

An operator A is said to be w-monotone, w > 0, if A+ wF is monotone. For
example, if A is single-valued and Lipschitz continuous, with the Lipschitz
constant w, then A is w-monotone.

If A is single-valued then (1.2.1) can be written as

(1 — x9, Axqy — Axg) > 0 for all z1, 29 € D(A). (1.2.4)

For the sake of simplicity, we shall sometimes use (1.2.4) instead of (1.2.1)
even for multivalued A. In the case X = RY we shall often use the word
“mapping” instead of “operator”.

Now, we recall the following important concept: a monotone operator
A:D(A) C X — X* is called mazimal monotone, if A has no proper monotone
extension (in other words, A, viewed as a subset of X x X* cannot be ex-
tended to any A’ C X x X* A’ # A, such that the corresponding multivalued
operator A’ is monotone).
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In what follows we restrict ourselves to the case when X is a real Hilbert
space and redenote it by H in order to remind the reader of the fact that we
shall work in a Hilbert framework. We identify H with its dual. Then the
duality mapping is the identity mapping I in H.

THEOREM 1.2.1

(R.T. Rockafellar). If A:D(A) C H — H is monotone, then A is locally
bounded at every point o € Int D(A) (i.e., there exists a ball B(xzo,7) C D(A)
such that the set {y € Az | x € B(xo,7)} is bounded).

A characterization of the concept of maximal monotone operator is given
by the following classical result:

THEOREM 1.2.2

(G. Minty). Let A:D(A) C H— H be a monotone operator. It is mazimal
monotone if and only if R(I + A) = H. In this case R(I + AA) = H for all
A>0.

THEOREM 1.2.3
Let A:D(A) C H — H be a mazimal monotone operator. Then:

(a) A=Y is maximal monotone;
(b) For every x € D(A), the set Ax is convex and closed;

(c) A is demiclosed, i.e., if (x,) converges strongly toward x, (y,) converges
weakly toward y, and (xn,yn) € A for allm =1,2,..., then (z,y) € A
(hence, in particular, A is closed).

(d) If (x,,) and (yy,) converge weakly toward x and y, respectively, (Tn,yn)
€ A foralln=1,2,..., and

liminf(z,, yn)m < (x,9)H,

n—oo

then (z,y) € A.

The proof of Theorem 1.2.3 relies on elementary arguments.
Now, for A maximal monotone and A > 0, we define the operators

1
A
which are called the resolvent and the Yosida approximation of A, respec-
tively. It is easily seen that (see Theorem 1.2.2) D(Jy) = D(A)) = H and

that Jy, A, are single-valued, for every A > 0. Other well known properties
of Jy and A, are collected in the next result.

In= T4+ XA Ay =<(IT—Jy),
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THEOREM 1.2.4
If A:D(A) C H — H is a mazimal monotone operator, then for every A > 0,
we have

(P1) Jy is nonexpansive (i.e., Lipschitz continuous with the Lipschitz con-
stant = 1);

(P2) Ayx € Adyzx for allxz € H;

(P3) Ay is monotone and Lipschitz continuous, with the Lipschitz constant

1/X;
(P4) ||Axx||g < ||A%|| g for all x € D(A);
(P5) limy o4 ||Axz — A%||gr = 0 for all z € D(A);

(P6) D(A) is a convex set (hence, R(A) = D(A~1) is convez, too);

(P7) limy_,o4 || Jaz — PrmxHH =0 forallz e H,

where Prmx denotes the projection of x on D(A).

We have denoted by A° the so-called minimal section of A, which is defined
by
A% = Pra, 0 forall x€ D(A),

i.e., A2 is the element of minimal norm of Azx.

PROPOSITION 1.2.1

If A:D(A) C H — H is a maximal monotone operator and, in addition, A
is strictly monotone, then Ay is strictly monotone too, for each A > 0.
PROOF Fix A > 0. Let z,y € H be such that

(Axz — Ayy,z —y)u =0,
By the definition of the Yosida approximation, we have
M Axz = Axyllf + (Axz — Axy, oz — Jag)a = 0. (1.2.5)

Since A is strictly monotone, it follows from (1.2.5) and Theorem 1.2.4, (P2),
that Jyxz = Jyy and Ayx = Ayy. Therefore, x = Jyx + Az = y.

PROPOSITION 1.2.2
Let A: D(A) =R — R be a single-valued maximal monotone mapping. Then,
the following implications are valid for each A > 0:

(1) If limg 00 Az = 00, then lim, o Axz = 00;
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(2) If lim,_, o Ax = —00, then lim,_, o, Ayz = —o0.

PROOF We shall prove only the first implication, because the second one

can be derived similarly. Let A > 0 be fixed and lim,_, ., Az = co. Since Ay
is monotone, the counter assumption is that lim,_ .., Axz < oco. Therefore,
there exists a constant C' such that

z— Jyxr < C forall x> 0.
So, lim, . Jyx = 0o and this implies that

lim Ayz = lim AJyz = lim Az = oo,

r—00 r—0o0 r—00
which contradicts our counter assumption. [

Now, recall that a single-valued operator A: D(A) = H — H is said to be
hemicontinuous if for every x,y € H

tlin(l) Az + ty) = Az, weakly in H.

THEOREM 1.2.5
(G. Minty). If A: D(A) = H — H is single-valued, monotone, and hemicon-
tinuous, then A is maximal monotone.

THEOREM 1.2.6
Let A:D(A) C H — H be mazimal monotone and coercive with respect to
some xo € H, 1.e.,

(I’ B Ian)H

el — 00, as ||z||g — oo and (x,y) € A.

Then A is surjective, i.e., R(A) = H.

Obviously, if A is strongly monotone, then A is coercive with respect to
every xo € D(A).

THEOREM 1.2.7

(H. Attouch). If A:D(A) C H — H and B:D(B) C H — H are two
mazimal monotone operators and 0 € Int (D(A) — D(B)), then A+ B is
mazximal monotone, too.

We have denoted above by D(A) — D(B) the algebraic difference of the
two sets, i.e., D(A) — D(B) ={z—y|x € D(A), y € D(B)}.
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REMARK 1.2.1 The last result is a generalization of the well known
perturbation theorem by R.T. Rockafellar, which says that: if A, B are both
maximal monotone and

(Int D(A)) N D(B) # 0, (1.2.6)

then A + B is maximal monotone, too. I

Indeed, (1.2.6) can be expressed as
0€ D(B)— Int D(A)

and this implies 0 € Int (D(A) — D(B)). Thus (1.2.6) is stronger than At-
touch’s condition.

A very important class of monotone operators is that of subdifferentials.
Before introducing the concept of subdifferential, let us recall that a function
Y: H — (—00,00] is said to be proper if ¢ # +oo (i.e., ¥ takes at least one
finite value). A function ¢: H — (—o0, 00] is called convez if

Y(te+ (1= t)y) < ty(z) + (1 - )d(y) (1.2.7)
forallt € (0,1) and x,y € H.

In (1.2.7) we use the classical conventions concerning the computations in-
volving oo. Clearly, if ¢: H — (—00, 00| is a convex function, then its effective
domain

D) ={z € H | ¢(2) < oo}
is a convex set. We also recall that a function ¢: H — (—o0, 00] is said to be
lower semicontinuous at xg € H if
Y(xo) < liminfy(z).
r—TQ
Clearly, a convex function 1: H — (—o0, o] is lower semicontinuous at g € H

if and only if
¥(xo) = liminf ¢(x). (1.2.8)

r—x0

Tt is easily seen that 1 is lower semicontinuous on H (i.e., lower semicontinuous
at every o € H) if and only if the level set {x € H | ¢¥(x) < A} is closed,
for each A € IR. On the other hand, we recall that every convex set is closed
if and only if it is weakly closed (cf. Mazur’s theorem). Therefore, a convex
function v is lower semicontinuous on H if and only if it is weakly lower
semicontinuous on H (i.e., (1.2.8) holds with x — x¢ weakly in H, for every
xo € H)

THEOREM 1.2.8
If : H — (—o00,00] is proper, convez, and lower semicontinuous on H,
then v is bounded from below by an affine function, i.e., there exists a point
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(yo,a) € H x IR such that

¥(x) > (yo,x)g +a for all x € H. (1.2.9)

THEOREM 1.2.9
If ¢: H — (—00, 0] is proper, convex, lower semicontinuous on H, and

Y(x) = 00, (1.2.10)

||l —oo

then there exists x* € D() such that

Y(a*) = inf{y () |z € H}.

THEOREM 1.2.10
If ¢ H — (—o00,00] is proper, convez, and lower semicontinuous on H such
that the interior of D(3) is nonempty, then v is continuous on the interior

of D(¥).

THEOREM 1.2.11
Let ¢: H — (—o00,00] be proper, convex, and lower semicontinuous on H.

Then its conjugate ¥* is also proper, convex, and lower semicontinuous on
H, where ¥* is defined by

P (a7) = sup{(z, 2" )y — ¥(x) |z € H}.

Let ¢ : H — (—o00,00] be a proper convex function. Its subdifferential at
x € D(¢) is defined by

Wx={yeH|p@)+ (y,v—z)g <p(v) forallve H}.

The operator 0y C H x H is called the subdifferential of 1. Clearly, its domain
is included in D(v), i.e., D(0y) C D(%).

THEOREM 1.2.12

If : H — (—o00,00] is a proper convex lower semicontinuous function, then

oY is a mazimal monotone operator and, furthermore, D(0v) = D(v)), Int D(0¢) =
Int D(v)), and (9) =1 = O*, where ¥* is the conjugate of 1.

Let us recall that the directional derivative of the function F: H — (—o00, ]
at point u € H to the direction v € H is
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if this limit exists. If F’(u;-) is a linear mapping from H into itself, then F is
said to be Gdteauz-differentiable at w € H and the unique point F’'(u) € H,
given by the Riesz theorem and

(F'(u),v)g = F'(u;v) for all v € H,

is called the Gadteaux differential of F at u. Now, we can present a theo-
rem, which relates the notions of subdifferential and Géateaux differential (see
[EkeTem, p. 23]).

THEOREM 1.2.13

Let ¢: H — (—o00,00] be a convex function. If ¢ is Gateauz-differentiable
at a point uw € H, then it is subdifferentiable at v € H and OYu = {¢'(u)}.
Conversely, if ¥ is finite and continuous and has only one subgradient at a
point u € H, then ¢ is Gdteaux-differentiable at u and Ou = {¢'(u)}.

REMARK 1.2.2 If ¢: H — (—o00,00] is proper and convex, then the
operator A = 0% is cyclically monotone, i.e., for every n € IN* we have

(o —x1,25)m + (1 — 22, 20)m + ...+ (Tpo1 — Ty 2 )H +
+(xy —x0,25)5 >0

for all (z;,xf) € A, i=0,1,...,n. I

An operator A: D(A) C H — H is called maximal cyclically monotone if A
cannot be properly extended to another cyclically monotone operator. Obvi-
ously, if ¢: H — (—00, 0] is a proper convex lower semicontinuous function,
then A = 9 is maximal cyclically monotone. The converse implication is
also true:

THEOREM 1.2.14

If A:D(A) ¢ H — H is a mazimally cyclically monotone operator, then
there exists a proper convex lower semicontinuous function ¥: H — (—o0, 00,
uniquely determined up to an additive constant, such that A = o.

In the special case H = IR, we have:

THEOREM 1.2.15

For every maximal monotone mapping 5: D(8) C R — IR, there exists a
proper convez lower semicontinuous function j: R — (—o00,00], uniquely de-
termined up to an additive constant, such that 8 = 0j. More precisely, such
a function j is given by

i) = {fjo B(s)ds if x € D(D),

400 otherwise,
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where xq is a fized point in D(B) and B° denotes the minimal section of 3.

We continue with the following result that is probably known:

PROPOSITION 1.2.3

Let j: IR — (—o0,00] be a proper convex function such that D(j) is not a
singleton. Then, j is strictly convez (i.e., j satisfies (1.2.7) with “<” instead
of “<” for x #y) if and only if § = 0j is a strictly monotone mapping.

PROOF  Suppose that j is strictly convex. Let &1, & € D(8) be such that
B(&1) N B(&) # B. We have to show that & = £;. Assume, by contradiction,
that & # &, say & < &. Let w € (&) N B(&) and ¢t € (0,1). We set
gt = tfl + (1 — t)fg Then

J(&) <tj(&) + (1 —1)j(&2)- (1.2.11)
On the other hand,
tj(§1) + (1= 1)j(§2) — j(&) = (i (&) —5(&) +
(1= 1)(j(&2) = 4(&)) (&1 — &) + (1 = hw (& — &) =0,

and therefore
tj(61) + (1 —1)j(&2) < j(&)- (1.2.12)
But (1.2.12) contradicts (1.2.11), hence & = &s.
Now, in order to prove the converse implication, suppose that (§ is strictly
monotone, but j is not strictly convex. So there exist £1,&2 € D(j), & < &o,
and ¢ € (0,1) such that

j(te+ (1= &) = (&) + (1 — Dj(&). (1.2.13)

Actually, (1.2.13) implies that j is an affine function on the interval [£7, &s],
because j is convex. More precisely, (1.2.13) holds for all ¢ € [0, 1], i.e.,

5O = (160) = i(60)) 2 + 5(€) for all € € 61, 6ol
Therefore, . '
pE) = 1) —5&) for all € € (&1, &2),
&—&
which contradicts the strict monotonicity of S3. I

DEFINITION 1.2.1 Let A > 0 and ¢»: H — (—00, 00| be conver. The
function ¥y : H — IR,

Ya(a) = inf { o €l +0(x) | € € H),
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18 called the Moreau-Yosida reqularization of 1.

THEOREM 1.2.16
(H. Brézis € J.J. Moreau). Let v: H — (—o00, 00| be a proper convex lower
semicontinuous function, whose subdifferential is denoted by A. Then:

(Q1) The Moreau-Yosida regularization y: H — R is convex, Fréchet differ-
entiable on H, and 0vy = Ay for all A > 0;

(Q2) Ya(z) = Sz — Jaal|} + (Jxz) for all z € H and X > 0, where
=T+~
(Q3) Y(Jrx) < Ya(z) < ¢(z) for allx € H and A > 0;

(Q4) limy_o4 ¥x(z) = Y(x) for all z € H.

Up to now we have presented the convex functions and their subdifferentials
on a real Hilbert space. However, the theory has been extended to locally
convex separated vector spaces (see [EkeTem, Ch. 1]). We shall need the
following chain rule in Chapter 10.

THEOREM 1.2.17

Let X and'Y be real locally convex spaces with duals X* and Y™, respectively.
Let A: X — 'Y be a linear continuous mapping, whose adjoint is A*: Y™* — X*,
and let ©:Y — (—o0,00] be a proper convex lower semicontinuous function.
Then the composed function

doA:X — (—o0,00], ($0A)(x) = b(Aa),

18 a proper convex lower-semicontinuous function. If, in addition, there exists
ap €Y, where ¢ is finite and continuous, then

ApoA)(x) =AN0d(Ax) for all z € X.

The following chain rule for convex functions will also be useful. For the
case where ¢, = 0, see [Brézisl, p. 73]. We denote by ¢, the partial derivative
of ¢ with respect to .

THEOREM 1.2.18
([Hokk1, p. 119]). Let T > 0 be fized. Let ¢:[0,T) x H — (—o0, 0], g: R —
R, ue HY(0,T;H), and v € L*(0,T; H) satisfy:

(i) o(t,-) is a proper, convez, and lower semicontinuous function for all
tel0,T];

(it) (u(t),v(t)) € 8¢(t,-) for a.a. t € (0,T);
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(iii) the functions ¢(-,2):[0,T] — R are differentiable for all z € R(u);
(iv) ¢(- u),g(u) € L'(0,T);

(v) |e(t, 2)| < g(2) for all = € R(u).

Then ¢(-,x) € W1(0,T) and

%¢(t7u(t)) = ¢y (t,u(t)) + (v(t),u’(t))H for a.a. t € (0,T).

We complete this section with a discussion on the convex integrands and
integral functions. For further details, see [BarPr, pp. 116-120]. Let Q C IR",
n € IN*, be an open set, p € [1,00), and let p’ be its conjugate exponent,
ie., (p)~t+p~t =1. A function g:Q x R™ — (—00,00], m € IN*, is called
a normal convex integrand on Q x R™ if the following two conditions are
satisfied:

(i) For a.a. z € Q, g(x,-):R™ — (—o00,00] is a proper convex lower semi-
continuous function;

(ii) The function g is measurable with respect to the o-field generated by
products of Lebesgue sets in Q and Borel sets in R™.

Clearly, if g is a normal convex integrand and y: Q@ — IR™ is measurable, then
z — g(z,y(z)) is Lebesgue measurable. Condition (ii) is a generalization
of the classical Caratheodory condition (i.e., g(-,y) measurable and g(x,-)
continuous for a.a z, y).

We need a couple of conditions more:

(iii) There exist functions o € LP (€ 1R™) and 8 € L*(€;R™) such that

9(z,2) > (2, (x)) g + B(x) for all (z,2) € @ x R™;

(iv) There exists at least one function yo € LP(£2;IR™) such that g(-,y0) €
LY(Q).

The conditions (iii) and (iv) are satisfied if g(x,-) is independent of x.
THEOREM 1.2.19
Assume (i)-(iv) and define G: LP(Q; IR™) — (—o0, 00],

6 - { Jngle @) i i) € 1

+00 otherwise.

Then G is a proper convexr lower semicontinuous function and at every
y € LP(Q; R™)

0Gy ={w e LY (0 R™) | w(z) € dg(z,)y(x) for a.a. x € Q}.
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Bibliographical note. For background material concerning the topics dis-
cussed in this section we refer the reader to [Barbul], [BarPr], [Brézisl],
[EkeTem], and [Morol].

1.3 Some elements of spectral theory

Let H be a real separable Hilbert space with the inner product (-,-)m,
which induces the norm | - ||g; ||ull? = (u,u)ny. We assume that a linear
operator B: D(B) C H — H satisfies the conditions (B.1)-(B.4) below. We
shall reintroduce the energetic extension Bg of the operator B; see [Zeidler]
for details. Let us recall some basic concepts needed in this theory. We begin
by stating our hypotheses on the linear operator B.

(B.1) The operator B is symmetric, i.e., D(B) is a dense subset of H and

(Bu,v)g = (u, Bv)g for all u,v € D(B). (1.3.1)

(B.2) The operator B is strongly monotone, i.e., there exists a constant ¢ > 0
such that
(Bu,u)gr > c||ul|3 for all u € D(B). (1.3.2)

(B.3) The domain D(B) of B is an infinite dimensional subspace of H.
On the domain D(B) of B we define an inner product (-, ), by
(u,v)p, = (Bu,v)g for all u,v € D(B). (1.3.3)

It is called the energetic inner product. Moreover, it induces a norm on D(B),
which is denoted by || - ||g, and is said to be the energetic norm. We call
the energetic space of B the set of all vectors of H that are limits in H of
sequences (uy,) of elements of D(B) such that (u,) is a Cauchy sequence with
respect to the energetic norm || - || g,. The energetic space of B, denoted by
Hg, is a Hilbert space, if the energetic inner product and norm are extended
by

(u7v)HE = nh_)ngo(un’vn)HEv ”uH%IE = (U’?u)HE’ (1'3'4)

where (u,) and (v,) are sequences in D(B), corresponding to u and v, re-
spectively. Indeed, Hg is obtained by completing D(B) with respect to the
energetic norm. Using the strong monotonicity of B we see that Hg is embed-
ded continuously into H by the identity mapping Hg — H; more precisely
lullg < ¢ V/2||ul|g, for all u e Hg. (1.3.5)

Now we can state our last assumption on B.
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(B.4) The embedding Hg C H is compact, i.e., the identity mapping Hg — H
is compact.

Hence H is embedded continuously into H,, the dual of Hg, by the linear
mapping j: H — HF,, which is given by

j(h)(v) = (h,v)yg forallv € Hg, h € H. (1.3.6)

Indeed, if j(h) is identified with h, then H becomes a subspace of Hj, and we
can write

Hi C H C Hj, and h(v) = (h,v)g forallv € Hg, h € H. (1.3.7)
The duality mapping Bg from Hp into Hj, is given by
Bru(v) = (u,v) g, for all u,v € Hg. (1.3.8)

It is an extension of B; we call it the energetic extension of B.
We recall that the linear operator A: D(A) C H — H, given by

D(A)={ue Hg | Bgu € H}, Au= Bgu, (1.3.9)

is called the Friedrichs extension of B. According to [Zeidler, p. 280], A is
self-adjoint and strongly monotone, hence maximal monotone (see [Haraux,
p. 48]). Clearly,

D(B)c D(A) c D(Bg) =Hg C H. (1.3.10)
Therefore A is the maximal monotone extension of B in H.

We need a result from spectral theory.

THEOREM 1.3.1
Assume (B.1)-(B.4). Then there exist eigenvalues A, > 0 and eigenvectors
en € D(A) of A, n € IN*, which satisfy:

(i) The set {e, | n € IN*} is a complete orthonormal basis of Hg;
(i1) The set {/Anen | n € IN*} is a complete orthonormal basis of H;
(i1i) The set {\nen | n € IN*} is a complete orthonormal basis of Hy;

(iv) The sequence (\y) is increasing and lim, o A, = 00.

PROOF Let f € H. By the Riesz Theorem, the problem
(u, ), = (f,v)g forallv € Hg (1.3.11)
has a unique solution uy. Thus we have a mapping P: H — Hg, Pf = uy,

and its restriction to Hg, Q: Hg — Hg, Qf = Pf. Clearly, @) is symmetric.
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Let (f,) be a bounded sequence in Hg. Since Hg is embedded compactly
into H, there exists a subsequence (f,,) converging toward some f € H in H.
By (1.3.11),

1Qfn; = Pfllae < N fn; — fllm — 0, as j — oo.
Hence @ is compact. For any nonzero f € Hg,

10fls = sup QL Ons o QFNus _ Ml

gE€EHE, g#0 HgHHE o Hf”HE B Hf”HE ’

whence the kernel of @ is {0} and its possible eigenvalues are positive. Since
H is infinite dimensional, we obtain from the Hilbert-Schmidt Theorem, e.g.,
[Zeidler, p. 232], that there exists eigenvectors e, es, ... of @ and correspond-
ing eigenvalues 1, ya, . . . of Q such that {ej, es, ...} is a complete orthonormal
basis of Hg and (u,) is a decreasing sequence, converging toward zero. Let
v € Hg. Then

pin(Aen, V) g = pin(Ben,v)g = pin(en, V)Hy = (Qen, V)Hy = (€n,v)H-

Thus e, is an eigenvector of A, corresponding to the eigenvalue A\, = 1/u,.
We have proved (i) and (iv).
The set S = {\Fx\lel, Vsea, .. .} is orthonormal in H, since

(/\ne’ru em)H = (AnQeru em)HE = (ena em)HE .
For the completeness of S it suffices to prove that
(9, VAnen)u = 0 for all n € IN* (1.3.12)

implies g = 0; see, e.g., [Zeidler, pp. 202, 222]. Let g € H satisfy (1.3.12).
By (1.3.11), (Pg,en)m, = 0 for all n € IN*. Since {e1,e2,...} is a complete
orthonormal basis of Hg, Pg = 0. Hence (g,v)g = 0 for all v € Hg. Since
Hpg is dense in H, g = 0.
It remains to prove (iii). Using (1.3.11)
<€n+emzv)H (Qen'i_Qemav)HE

len +emllay = sup ————"—== sup =
vEHE,v#0 HU”HE vEHE, v#0 HUHHE

- (Hnen + fmem,v)
= sup

H
2 = \/H% + 2Nnﬂm(€na EM)HE + :U/gn'
vEH g, v#0 ||U||HE
By the parallelogram identity,

2(6117 em)HE
AnAm

Thus S” = {A1e1, Agea, ...} is orthonormal in Hj,. Let g € H}, be such that

2(en, em)my = llen + emllry — lealfry — llemllz, =

(9, Anen)mrz, =0 for all n € IN".
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Let y € H. Soy = ), aye, for some coefficients a,. Thus (9,9)mz = 0.
Since H is dense in Hj,, g = 0.
Theorem 1.3.1 is proved. I

For our regularity considerations we shall need some subspaces of Hpg, which
we define by powers of the operator A.

THEOREM 1.3.2
Assume (B.1)-(B.4) and let A1, A2, ... and e1,ea,... be as in Theorem 1.5.1,
and v > 0. Define A7 by

Ay = Z A0 ( nen H\fnen (1.3.13)

and u € D(AY) whenever this series converges. Then A7 is selfadjoint and
strongly monotone.

PROOF Since H is separable, A7 is selfadjoint, by [Zeidler, p. 294]. Since
{An} is increasing, A7

(AMu,u)g = Z/\ \[kek Z \fkek = A lull-
k=1 k=1

Thus A7 is strongly monotone. I
Now we can define for k € IN*, the Hilbert spaces (Vg, (-, )x), by

Vi = D(A*?) and (u,v)), = (A*/?u, AF/?u) | (1.3.14)

where A¥/2 is the square root of A*. Let us denote Vo = H, V_;, = Vi, and
identify H* = H.

THEOREM 1.3.3
Assume (B.1)-(B.4) and let k € IN*. Then A1, Ao, ... and ey, e, ... of Theo-
rem 1.3.1 satisfy:

(i) The set {A%lfk)/zen | n € IN*} is a complete orthonormal basis of Vi;
(ii) The set {)\%Hk)/zen | n € IN*} is a complete orthonormal basis of Vi*;

(iii) In the following inclusion chain every embedding is continuous and com-
pact:

CVekmiCVpC...CVo=D(A)CV =
=HpCH=H"CcVfCc..cVfcCcVi,C....
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PROOF Clearly, Vi = Hg and (+,+)1 = (-, ") m; see [Zeidler, p. 296]. One
can easily see that (i) is satisfied. Moreover, for each yo € V}, and k € IN*,

> _ 2
lyollz =D (w0, AL %e,,), = (1.3.15)
n=1

- Z (yO,Ak/\;l_k)/Qen)i{ = Z Nt (4o, €)%
n=1 n=1

Since (\,,) is an increasing sequence of positive numbers, (1.3.15) implies that
Vi+1 is embedded continuously into Vj. Since Vi is embedded compactly
into H, then also Vi1 C Vi and V¥ C Vi, compactly, so that (iii) holds.
Moreover, Vi, C H compactly. The duality mapping Ji: Vi, — V}* is given by

Ji(u)(v) = (u,v)y, for all u,v € Vj,. (1.3.16)
Clearly, J; = Bg. We easily see that

Je(AI7R2e) = AR 2¢, for all n, k € IN*.

Hence (ii) is also satisfied. I

1.4 Linear evolution equations and semigroups

We are interested in linear evolution equations of the type
u'(t) + Bu(t) = f(t) for a.a. t >0, (1.4.1)

where B: D(B) C X — X is a linear unbounded operator, f:IR; — X, and
X is a Banach space. In this section we briefly recall some definitions and
results from the theory of semigroups of bounded linear operators. For a more
complete discussion we refer to [Pazy] and [Yosida]. The linear semigroup
theory will be the main tool in Chapter 8.

Let X be a Banach space. A one parameter family of bounded linear
operators S(t): X — X, t > 0, is said to be a semigroup of linear bounded
operators on X, if

(i) S(0) = I, the identity operator on X;
(ii) S(t+s) = S(t)S(s) for all t,s > 0.
The set {S(t): X — X |t > 0} is said to be a Cy-semigroup, if, in addition,

(iii) limy_o4 S(t)z =z for all z € X.
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The linear operator A, given by

Sz -z exists in X}, Ax = lim M

D(4) = {z € X| lim Jim T

Y

is called the infinitesimal generator of the semigroup {S(t): X — X |t > 0}.

THEOREM 1.4.1
Let {S(t): X — X | t > 0} be a Cy-semigroup. Then, there exist constants
M >1 and w > 0 such that

1S Lxx) < Me“" for all t > 0.
The resolvent set p(A) of a linear operator A is given by
p(A) ={\e€C| (M + A)~ " X — X is defined and bounded}.
The resolvent of A is the operator
R\A) =(M+A)"1X - X, \ep(A).

The next two theorems tell, how the resolvent is continuous and how it
behaves, as A is an increasing real number.

THEOREM 1.4.2
A linear operator A is the infinitesimal generator of a Cy-semigroup, if and
only if both (i) and (ii) below are satisfied:

(i) D(A) is dense in X and A is closed;

(i) The constants M and w of Theorem 1.4.1 satisfy (w,00) C p(A) and

RN A)" | x;x) < — for all A > w, n € IN".

M
(A-w)
THEOREM 1.4.3

Let A satisfy (i) and (i) of Theorem 1.4.2. Then

lim AR(\: A)z =z for all x € X.

A—00

Let f € LY(0,T;X), 2 € X, A satisfy (i) and (ii) of Theorem 1.4.2, and
consider the Cauchy problem

u'(t) + Au(t) = f(t),t € (0,T), u(0) = z. (1.4.2)
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Let {S(t): X — X | t > 0} be the Cy-semigroup generated by —A. The
function u € C([O, T); X)7 given by

u(t) = Stz + /O S(t— 8)f(s) ds, (1.4.3)

is called the mild solution of (1.4.2). A function u € W11(0,T; X) is called
a strong solution of (1.4.2) if u(t) € D(A) and f(t) — u/(t) = Au(t) for a.a.
te(0,7).

THEOREM 1.4.4

Let —A be the infinitesimal generator of a Cy-semigroup {S(t): X — X |t >
0}, f € CH[0,T];X), and x € D(A). Then (1.4.2) has a unique (classical)
solution u € C’l([O,T);X). If f € WHY0,T; X), then the mild solution of
(1.4.2) is also its unique strong solution and, for a.a. t € (0,T),

() = —S(8) Az + S(£)£(0) + /0 S(t— s)f'(s) ds. (1.4.4)

1.5 Nonlinear evolution equations

Throughout this section H is a real Hilbert space, whose scalar product and
norm are again denoted by (-, ) and ||-|| g, respectively (||z||%} = (z,2)u,x €
H). Consider in H the following Cauchy problem

u'(t) + Au(t) > f(t), 0 <t < T, (1.5.1)
u(0) = ug, (1.5.2)

where A: D(A) C H — H is a nonlinear operator (possibly multivalued), and
feLY0,T;H).

DEFINITION 1.5.1 A function u € C([0,T]; H) is called a strong solu-
tion of the Cauchy problem (1.5.1)-(1.5.2) if

(a) w is absolutely continuous on every compact subinterval of (0,T);
(b) u(t) € D(A) for a.a. t € (0,T);
(c) u(0) = ug and u satisfies (1.5.1) for a.a. t € (0,T).

DEFINITION 1.5.2 A functionu € C([0,T]; H) is said to be a weak solu-
tion of (1.5.1)-(1.5.2) if there exist u, € Wh>(0,T; H) and f,, € L'(0,T; H),
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n € IN*, such that

up, (t) + Auy, () 2 fo(t) for a.a. t € (0,T), n € IN*; (1.5.3)
Up — U N C’([O,T];H)7 as n — o0o; (1.5.4)
uw(0) = ug and fn, — f in L*(0,T; H), as n — co. (1.5.5)

THEOREM 1.5.1

If A:D(A) ¢ H — H is a mazimal monotone operator, ug € D(A) and
f € WHY(0,T; H), then the Cauchy problem (1.5.1)-(1.5.2) has a unique
strong solution u € WH°°(0,T; H). Moreover, u(t) € D(A), for all t € [0,T],
u s differentiable from the right at every t € [0,T), and

d*u
d
I

— ()= (f(1) - Au(t))’ for all t € [0,T), (1.5.6)
Tu 0 ’
20|, <10 = 4u)’|, + / 1f/()mds  (15.7)

for allt € [0,T), where (f(t)— Au(t))o denotes the element of minimal norm
of the convex and closed set f(t) — Au(t). If ui,us are the strong solutions
corresponding to (ug, f) := (uo1, f1), (uoz, f2) € D(A) x WH1(0,T; H) then,
for allt € ]0,T],

w1 (t) — uz(t)|| g < |luor — uoz||a +/O 1f1(s) = fa(8)|lmr ds. (1.5.8)

REMARK 1.5.1 Theorem 1.5.1 is still valid if A + w/ is maximal mono-
tone for some w > 0 (and this allows Lipschitzian perturbations), with the
exception of the estimates (1.5.7) and (1.5.8), which are slightly modified. []

We shall later need the following ordinary Gronwall’s inequality [Brézisl,
p. 156]:

LEMMA 1.5.1
Let a,b,c € R witha < b and ¢ > 0, g € L'(a,b) with g > 0 a.e. on (a,b),
and h € Cla,b] such that

h(t) <c+ /t g(s)h(s)ds for allt € [a,b).

Then
t

h(t) < ceXp/ g(s)ds for allt € [a,b].

a
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An ingredient in the proof of Theorem 1.5.1 which will also be used later,
is the following variant of Gronwall’s inequality [Brézisl, p. 157]:

LEMMA 1.5.2
Let a,b,c € R with a < b, g € L'(a,b) with g > 0 a.e. on (a,b), and
h € Cla,b] such that
[FURCIS '
ih(t) < 3¢ + [ g(s)h(s)ds for allt € [a,b)].
Then .
|h(®)] < || +/ g(s)ds for allt € [a,b].
0

This lemma is still valid if ¢ is a real function such that t — |c(t)| is
nondecreasing on [a, b].

The basic idea in proving Theorem 1.5.1 is to start with an approximating
equation, obtained by replacing A in (1.5.1) by its Yosida approximation,
which is Lipschitz continuous. The solution of this regularized problem is
guaranteed by the following lemma ([Brézisl, p. 10]), which will also be useful
later on:

LEMMA 1.5.3
Let C C H be a nonempty closed convex set, ug € C, T, L > 0, and let the
mappings J(t):C — C satisfy:

(1) [J(t)x = J )yl < Lijz —ylu for allz,y € C, t €[0,T];
(i) t — J(t)x is integrable for all x € C.

Then there exists a unique uw € W11(0,T; H) such that u(0) = ug and

o' (t) +u(t) — J(t)u(t) =0 for a.a. t € (0,T).

THEOREM 1.5.2
If A: D(A) € H — H is mazimal monotone, ug € D(A), and f € L'(0,T; H),
then the problem (1.5.1)-(1.5.2) has a unique weak solution v € C([0,T]; H).

Ifuy, ug are the weak solutions corresponding to (uo, f) := (uo1, f1), (o2, f2) €
D(A) x LY(0,T; H), then uy,us still satisfy (1.5.8).

The last theorem above has an immediate proof, based on a density argu-
ment. Indeed, we can approximate (uo, f) by (uon, fn) € D(A)xWH1(0,T; H),
for which Theorem 1.5.1 guarantees the existence of strong solutions for prob-
lem (1.5.1)-(1.5.2) with (uo, f) := (uon, fn). Then, we can use (1.5.8) to
conclude the proof.
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THEOREM 1.5.3

(H. Brézis). If A is the subdifferential of a proper convex lower semicontin-
uous function : H — (—00,00|, ug € D(A), and f € L*(0,T; H), then the
problem (1.5.1)-(1.5.2) has a unique strong solution u such that t — t2u/(t)
belongs to L*(0,T;H), t w(u(t)) is integrable on [0,T] and absolutely
continuous on [6,T], for all 6 € (0,T). If, in addition, ug € D(%)), then
u' € L*(0,T;H), t — (u(t)) is absolutely continuous on [0,T], and

1 T
w(u) < 0w +5 [ Il ds or altte 0.7). (1.5.9)
0

DEFINITION 1.5.3 Let C be a nonempty closed subset of H. A contin-
uous semigroup of contractions on C is a family of operators S(t):C — C,
t > 0, satisfying:

(A1) S(0)x =z for allz € C;

(A2) S(t+ s)x = S(t)S(s)x for allz € C, t,s > 0;

(A3) for every x € C, the mapping t — S(t)x is continuous on [0,00);
(44) 1Stz — SOyl < o =yl for allz,y € C, ¢ > 0.

The infinitesimal generator of a semigroup {S(t):C — C |t > 0}, say G, is
given by
1
= lim — — 1.5.1
Gx Jm (S(h)z — ) (1.5.10)
with D(G) consisting of all x € C for which the limit in (1.5.10) exists. We
shall also say that the operator G generates the semigroup {S(t):C — C' |t >

0}.

REMARK 1.5.2 Let A:D(A) C H — H be a maximal monotone oper-
ator. From Theorem 1.5.1 we know that for every € D(A) there exists a
unique strong solution wu(t), t > 0, of the Cauchy problem

u'(t)+ Au(t) 20, t > 0, u(0) = z. (1.5.11)

We set S(t)x := u(t), ¢ > 0. Then it is easily seen that S(¢) is a contraction on
D(A) (see (1.5.8)) and so S(t) can be extended as a contraction on D(A), for
each ¢t > 0. Moreover, it is obvious that the family {S(¢): D(A) — D(A),t >
0} is a continuous semigroup of contractions and its infinitesimal generator
is —A°, where A° denotes the minimal section of A (see (1.5.6)). We shall
say that this semigroup is generated by —A. Obviously, if z € D(A), then
u(t) = S(t)x is the weak solution of (1.5.11) (more precisely, it is a weak

solution of (1.5.11) on [0, T], for each T > 0).
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Now, we are going to recall some facts concerning the long-time behavior
of the solution of (1.5.1) considered on [0, 00).

THEOREM 1.5.4

Let A:D(A) C H — H be a mazimal monotone operator and let the family
{S(t): D(A) — D(A) | t > 0} be the semigroup generated by —A. If S(t)x
converges strongly, as t — oo, for every x € D(A), then the weak solution
u(t) of (1.5.1)-(1.5.2) converges strongly, as t — oo, for every ug € D(A),

f € LY(0,00; H), and the limit of u(t), if it exists, is an element of F: = A~10.

REMARK 1.5.3 The above result reduces the study of asymptotic behav-
ior of solutions u(t) in the case f € L'(0,00; H) to the asymptotic behavior
of S(t)z, x € D(A). On the other hand, the condition F' # () is a necessary
one for such an asymptotic behavior.

THEOREM 1.5.5

(R.E. Bruck). Let A be the subdifferential of a proper convex lower semi-
continuous function ¢: H — (—o0, 0] such that F:= A~'0 is nonempty (or,
equivalently, 1 has at least one minimum point). Then, for every x € D(A),
S(t)x converges weakly to a point of F, as t — 0.

THEOREM 1.5.6

(C.M. Dafermos and M. Slemrod). Let A: D(A) C H — H be a mazimal
monotone operator and let S(t): D(A) — D(A), t > 0, be the semigroup
generated by —A. Assume that for some x € D(A) the w-limit set w(x) of A
18 nonempty, where

w(z):= {p € D(A) | there exists a sequence (t,) such that
lim ¢, = oo and hm |S(tn)x — pllzr = 0}.

n—00

Then, we have:
(a) For everyt >0, S(t) is an isometric homeomorphism on w(x);

(b) If a € F : A710, then w(z) lies on a sphere {y € H | ||y — allg = r},
with r < ||z — a||g;

(c¢) If w(zx) is compact, then there exists a yo € w(x) such that

Jim [|5(t)z = (2ol =0

(d) If x € D(A), then w(x) C D(A).
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The remainder of this section is dedicated to recalling some existence results
for nonautonomous evolution equations.

THEOREM 1.5.7

(T. Kato, [Kato]). Let A(t):D C H— H, t € [0,T], be a family of single-
valued mazimal monotone operators (with D(A(t)) = D independent of t)
satisfying the following condition

IA®)z — A(s)z]|g < Lit = s|(1+ [|lz]| z + [ A(s)z]| =) (1.5.12)

for all z € D, s,t € [0,T], where L is a positive constant. Then, for every
ug € D, there exists a unique function u € WH1(0,T; H) such that u(0) = ug
and

u(t) € D for allt € [0,T], (1.5.13)
u'(t) + A(t)u(t) =0 for a.a. t € (0,T). (1.5.14)

THEOREM 1.5.8

(H. Attouch and A. Damlamian, [AttDam]). Let A(t) = 9v(t,-), t € [0,T],
where ¥(t,-): H — (—o0,00] are all proper, convex, and lower semicontinu-
ous. Assume further that there exist some positive constants Cq, Co and a
nondecreasing function v: [0, T] — R such that

U(t,x) < ¢(s, @)+ (V1) = 7(s)) (U (s,2) + Cullz]|F + Ca) (1.5.15)

forallx € H 0 < s <t <T. Then, for all ug € D((0,-)) and f €
L?(0,T; H), there exists a unique function u € WH2(0,T; H) such that u(0) =
ug and

o' (t) + A(t)u(t) 2 f(t) for a.a. t € (0,T). (1.5.16)
Moreover, there exists a function h € L*(0,T) such that

Y(t,u(t)) <v(s,uls)) + /t hio)do for all0 < s <t <T. (1.5.17)

THEOREM 1.5.9
(D. Tataru, [Tataru]). Let A(t): D(A(t)) € H — H, t € [0,T], be a family
of maximal monotone operators satisfying the following condition

—(xfy,A(t)mfA(s)y)H < M|z —y||% + (1.5.18)
+t = sl [g(t) = g(s)| (1 + [l2]IF + NyllF + 1A@)=[lF + [ Als)yll)

for all t,s € [0,T], x € D(A(t)), and y € D(A(s)), where M is a positive
constant and g is a function of bounded variation on [0,T]. Then, for each
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ug € D(A(0)), there exists a unique function u € W>(0,T; H) such that
u(0) = ug and
u'(t) + A(t)u(t) 2 0 for a.a. t € (0,T). (1.5.19)

REMARK 1.5.4  An easy computation shows that (1.5.12) is stronger
than (1.5.18) and so Theorem 1.5.7 can be derived from Theorem 1.5.9. How-
ever, for some applications it is easier to apply Theorem 1.5.9. Notice, that
Theorem 1.5.7 still holds with L = L(||z||x), where L(-) is a nondecreasing
function (actually, this is Kato’s original assumption). On the other hand,
Theorem 1.5.9 holds under more general conditions so that Kato’s original
result can again be derived as a special case (see [Tatarul).

REMARK 1.5.5 The concepts of strong solution and weak solution can
be extended to time-dependent equations. Actually, the last three results give
the existence and uniqueness of strong solutions for the corresponding time-
dependent equations. Then, the existence and uniqueness of weak solutions
follow by a simple density argument (involving the monotonicity of A(t)). [

Bibliographical note. This section is based on the books [Brézisl] and
[Morol] with the exception of the last three theorems for which we have
indicated specific references.
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Chapter 2

Elliptic boundary value problems

In this chapter we investigate different types of elliptic boundary value
problems, mainly one-dimensional problems.

The first section is dedicated to a nonlinear, one-dimensional, nondege-
nerate, elliptic boundary value problem. Both the variational case and the
nonvariational one are investigated. Some consistent results are obtained by
choosing an appropriate functional framework and by using some elements of
convex analysis and of monotone operator theory. In the second section we
investigate existence and uniqueness for one-dimensional, doubly nonlinear
and multivalued, degenerate, second order boundary value problems of the
form (2.2.12)-(2.2.13) below. Actually, we begin with the classical problem of
capillarity, which is a two-dimensional model. This model can be viewed as
a particular case of a more general problem considered in an N-dimensional
domain € (see problem (2.2.4)-(2.2.5) below). If Q is the unit sphere and u
is radially symmetric, we can use spherical coordinates and so we obtain the
degenerate one-dimensional problem (2.2.9)-(2.2.10). Then, a generalization
of this problem, more precisely problem (2.2.12)-(2.2.13), is investigated in
detail. The main result, Theorem 2.2.1, has very general assumptions, some
of them being even minimal.

2.1 Nondegenerate elliptic boundary value problems

In this section we deal with a class of one-dimensional, nonlinear, nonde-
generate elliptic boundary value problems. The results presented here will
later be used for investigating some parabolic problems. The fact that the
equations taken into consideration are nondegenerate allows us to associate
very general boundary conditions that include as particular cases different
types of classical boundary conditions.

The results of this section are nontrivial generalizations of those in [Morol,
pp. 233-235], [MorPe]. The main novelty here is the nonlinearity of the differ-
ential operator governing the equation. For the sake of simplicity, we restrict
our investigation to the case of second order differential equations. Our results
have been inspired by the recent paper [Lin2]. Although our assumptions are
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more general, the existence results presented here are stronger than those of
[Lin2]. This fact is a consequence of the choice of an appropriate functional
framework.

Consider the boundary value problem

fdirG(r, u'(r)) + K(ru(r) = f(r), 0<r <1, (2.1.1)
(G(o,u’(O)),—G(1,u'(1))) € B(u(0), u(1)), (2.1.2)

under the following assumptions:

(I.1) The function G:[0,1] x R — R, (r,§) — G(r,&) is continuously differ-
entiable and

%(r,f) > ko for all (r,€) € [0,1] x R, (2.1.3)

where kg is a fixed positive constant;

(1.2) The function K:[0,1] x R — R is continuous and

(K(r,&) — K(r,&)) (& — &) > k(& — &)? (2.1.4)
for all &1,& € R, r € [0, 1]; here k; is some positive constant;
(1.3) The mapping 3 C IR?xIR? is maximal monotone (possibly multivalued);
(I.4) The function f:(0,1) — IR belongs to € L?(0,1).
DEFINITION 2.1.1 A solution of problem (2.1.1)-(2.1.2) is a function

u € C*0,1] with G(-,'(-)) € H'(0,1), u satisfies equation (2.1.1) for a.a.
r € (0,1), as well as condition (2.1.2).

In order to illustrate the generality of problem (2.1.1)-(2.1.2) we are going to
consider some examples.

Example 2.1.1
Assume that G, K, f satisfy (I.1), (I.2), (I.4) and 3 is the subdifferential of
the function j: R? — (—o0, 00|,

0 ifxzg=a, zo =0,
oo otherwise,

J(@1, 22) :{

where a, b are some fixed real numbers. In this case we have existence of
solution by Theorem 2.1.1 below. Boundary condition (2.1.2) reads:

u(0) = a, u(l) =9, (2.1.5)
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i.e., we have bilocal conditions of Dirichlet type. I

Example 2.1.2
Assume that G(r,§) = &, K and f satisfy (1.2) and (I.4), while 3 is the
subdifferential of the function j;:IR?* — (—o0, o],

0 if 1 = T2,
oo otherwise.

j($1, $2) = {
In this case, we have a periodic problem

{u”(r) = K(ru(r)) + f(r), 0<r <1,
u(0) = u(1), v (0) = u/(1).

Example 2.1.3
Assume that G(r,£) = £, K and f satisfy (I1.2) and (I1.4), while 3 is the
subdifferential of the function jy: R* — (—00, oc],

(21, 79) = —bxy if 1 = a,
J2WTLT2) = oo otherwise.

In this case, we have the following bilocal problem

{u”(r) = K(r,u(r)) + f(r), 0<r <1,
u(0) = a, v/ (0) =b.

I

Other choices of G, K, and 3 lead to other classical boundary value prob-
lems, as the reader can easily see.

In order to solve problem (2.1.1)-(2.1.2), we shall regard this problem as an
equation in the space H = L?(0,1), endowed with the usual scalar product
and the associated norm. Consider the operator T: D(T') C H — H, defined

by
D(T) = {u e H2(0,1)’ ( (( @?&) = (ZE?%) } (2.1.6)

(Tu)(r) = —%G(r, u'(r)) for a.a. r e (0,1). (2.1.7)

PROPOSITION 2.1.1
If assumptions (I.1) and (1.3) hold, then the operator T defined above is
maximal monotone, with D(T) dense in H = L*(0,1).
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Before proving Proposition 2.1.1, we present an auxiliary result.

LEMMA 2.1.1
([HokMo]). Let v C R?> x R? be a mazimal monotone operator and let
F:D(F) C H — H be defined by

D(F) = {ue H*0,1) | (u'(0),4'(1)) € y(u(0),—u(1))}, (2.1.8)
(Fu)(r) = —u"(r) for a.a. 7 € (0,1). (2.1.9)

Then, the operator F is mazimal monotone in H.

PROOF  Obviously, F is monotone. Let us show that R(I + F) = H, i.e.,
for all y € H, there exists u € H?(0, 1), which satisfies

u”(r) +u(r) = y(r) for a.a. r € (0,1), (2.1.10)
(u'(0), (1)) € 7(u(0), —u(1)). (2.1.11)

The general solution of (2.1.10) is given by
u(r) =cre” + coe 7"+ ui(r), (2.1.12)

where u; € H?(0,1) is a particular solution of (2.1.10). Clearly, u satisfies
(2.1.11) whenever vz + 9z = z;, where 2z, € R2 depends only on u; and

.1 l+e? 2 (1! 1 a
T= ez 1 2e 14+e2)” ° 7 \— —e! co )

As # is a strongly positive matrix, it follows that v+% is a surjective mapping.
Therefore, the equation vz + 4z = z; has a solution z € IR%.

PROOF of Proposition 2.1.1. By (I.1) we can see that G(0,-) and G(1,-)
are surjective mappings. Therefore, there exist a, b, ¢, d € IR such that (G(O, c),
- G(l,d)) € B(a,b). It follows that D(T) is a nonempty set, as it contains 0,

B(r) =(2a—2b+c+d)r® + (=3a+3b—2c—dyr’ +er+a. (2.1.13)
Moreover, we have
{o+¢]¢eC5(0,1)} c D(T).

Therefore, D(T) is a dense set in H. It is also easy to check that 7" is mono-
tone.
Let y € H and consider the problem

u(r) —w'(r) = y(r) for a.a. r € (0,1), (2.1.14)
w(r) = G(r,u'(r)) for a.a. r € (0,1), (2.1.15)
(w(0), —w(1)) € B(u(0),u(1)). (2.1.16)
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Without any loss of generality, one can assume that (0,0) € D(3) and (0,0) €
£(0,0). Otherwise, if a = (a1,az2) € D(B) and b = (b1, b2) € Ba, one replaces
B8, G,u, and w by

o)

(§) =B +a)—0b,

(r,) = G(r, € —ay + az) — (1 — )by + rbo,
(r)
o(r)
Now, let y, € C§°(0,1), n € IN*, be such that y, — y in H, as n — oc.
Consider the following problems

Q2

u(r) —ar(1 —r) - agr,
w(r) — by (1 —7r) + bar.

=3}

—wy(r) + G(r,) " wa(r) + %wn(r) =y\(r), 0<r<1, (2117
(w,(0),wy, (1)) € B~ (wn(0), —wn(1)). (2.1.18)

By (I.1), G(r,-) is a surjective mapping for any r € [0,1] and the mapping
(r,&) — G(r,-) L& belongs to C1([0,1] x R). Moreover, the operator P: H —
H, defined by

(Pu)(r) = G(r,-) tu(r) for a.a. r € (0,1),

is monotone and Lipschitzian. It follows that F + P is maximal monotone
(see Lemma 2.1.1). So, for each n € IN*, there exists a unique w,, € H?(0,1),
which satisfies (2.1.17)-(2.1.18). Denote

T

un (1) :w;(0)+/0 (0,-) twp (o) do, (2.1.19)
1 T

zn (1) = upn(r) + 5/0 wy (o) do. (2.1.20)

Obviously, we have (see (2.1.17)-(2.1.18))

—w! (r) + 2, (r) = yn(r) for all r € [0,1], (2.1.21)
(wy, (0), —wn (1)) € B(21(0), 2 (1)). (2.1.22)

Multiplying (2.1.21) by z, and integrating by parts, one obtains

/0 wa(r) 21 () dr — wn(1)za(1) + 10 (0)20(0) + 1203 = (2, )1
By (2.1.20), (2.1.22), and (L1)

1 1 1
3 l2nllf + Follu 7 + E”wn”% < SlyalE < €, (2.1.23)
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where C' is some positive constant. Therefore (see (2.1.21)),
[tnll 10,1y + lwyller < Ch (2.1.24)

for some positive constant C;. We are now going to prove that (w,) is a
bounded sequence in H'(0,1). Indeed, if this is not the case, then (wn(r)) is
unbounded for each r € [0,1] (see (2.1.24)). Then, by Fatou’s lemma

1 1
lim inf/ ul, () dr > / lim inf (G(r, -)*1wn(r))2 dr = oo,
0 0

which contradicts (2.1.23). Therefore, for some constant Cy > 0,
lwnllz10,1) + [lwnllm7100,1) < Co. (2.1.25)

So, one can take the limit in (2.1.21) and (2.1.22), thus obtaining the existence
of u,w € H'(0,1), which satisfy (2.1.14)-(2.1.16).

Actually, u € H?(0,1), since u/(r) = G(r,) " w(r) for all r € [0,1]. Propo-
sition 2.1.1 is now completely proved.

We continue with a perturbation result, which can not be derived as a
consequence of any classical perturbation theorem:

PROPOSITION 2.1.2
If (1.1), (1.2) with ky = 0 and (I.3) hold, then the operator A: D(A) =
D(T) C H— H, given by

Au=Tu+ K(-,u), (2.1.26)

1s maximal monotone.

PROOF The monotonicity of A is obvious. In order to show its maximal-
ity, we fix an arbitrary y € H and consider the equation

ux + Tuy + K)\('au)\) =Y (2127)

where K (r,-) is the Yosida approximation of K(r,-) and A > 0. Obviously,
the operator u — K (-, u) is monotone and Lipschitzian in H for any A > 0.
So, the operator u — Tu+ K (-, u) is maximal monotone, with domain D(T).
Hence (2.1.27) has a unique solution uy € D(T) for every A > 0. Without
any loss of generality, one can assume that (0,0) € D(3) and (0,0) € 5(0,0).
By multiplying (2.1.27) by uy and using the same argument as in the proof
of Proposition 2.1.1, one infers that the set {Kx(-,ux) | A > 0} is bounded in
C[0,1]. Moreover, {wy | A > 0} is bounded in H'(0, 1), where

wx(r) = G(r,u\(r)) for all r € (0,1).
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So, on a subsequence, (uy) converges in C[0,1] to a function u € H(0,1),
as A — 0F. Actually, v € H?(0,1) and u satisfies the equation u + Au = y,
which we can see by passing to limit in (2.1.27). I

Let us now formulate the main result of this section:

THEOREM 2.1.1
If (I.1)-(1.4) hold, then problem (2.1.1)-(2.1.2) has a unique solution u €
H2(0,1).

PROOF Problem (2.1.1)-(2.1.2) can be expressed as an equation in H,
namely Au = f, where A is a maximal monotone operator (cf. Proposi-

tion 2.1.2). Moreover, (2.1.4) implies that A is strongly monotone and hence
R(A) =H. I

The variational case

If 8 is the subdifferential of a proper, convex and lower semicontinuous func-
tion j:R? — (—00, 00|, then the solution of problem (2.1.1)-(2.1.2) is a mini-
mum point of some appropriate convex function. Indeed, let us consider the
function U: H — (—o0, 00|, H = L?(0,1), defined by

Iy (90 () + k(r,0() = 7)) dr + 5 (0(0), 0(1))
U(v) = if v e HY(0,1), g(-,v') € L}(0,1), (v(0),v(1)) € D(j),

oo otherwise,

where

13 3
g(r, &) :/0 G(r,s)ds and k(r, &) :/0 K(r,s)ds

PROPOSITION 2.1.3

([AiMoP]). If (I.1), (1.2) with kv = 0, and (1.4) are fulfilled, and p =
07, where j:IR* — (—o0, 0] is a proper, convex, and lower semicontinuous
function, then the function VU defined above is also proper, convex, and lower
semicontinuous.

PROOF If (a,b) € D(j), then the function
0:[0,1] = R, o(r) = a(l —r) + br,

belongs to the set D(¥), that is D(¥) # (). As the convexity of the function
¥ is obvious, it remains to show that ¥ is lower semicontinuous. To this end,
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it suffices to prove that for any A € IR the level set {v € H | T(v) < A} is
closed in H. So, for some fixed A we consider a sequence (v,,) with U(v,,) < A
and that converges to some function v in H. By (2.1.3) it is easily seen that

g(r,&) > %52 — ¢ for all (r,€) € [0,1] x R, (2.1.28)

where ¢; is some positive constant.

Now, using (2.1.28), the boundedness of the sequence (||v,|/s) and the fact
that j is bounded from below by an affine function, one can see that (v,) is
bounded in H'(0,1). Therefore, v, — v in C[0, 1] and v/, — v’ weakly in H,
as n — 00, on a subsequence. It follows that

liminf ¥ (v,) > ¥(v). (2.1.29)
n—oo
Here, we have used the fact that the function w — fol g(r,w(r)) dr is lower
semicontinuous on H (hence, equivalently, it is also weakly lower semicontinu-
ous on H). This can easily be proved with the help of inequality (2.1.28). By
(2.1.29) one can deduce that U(v) < A, i.e., the level set {v € H | ¥(v) < )\E
is closed, as asserted.

REMARK 2.1.1 Assume that the assumptions of the preceding propo-
sition are fulfilled. It is easily seen that

—f + Au € 9Tu for all u € D(A).

As A is maximal monotone, the operator —f + A coincides with 0¥, which
implies that every solution of problem (2.1.1)-(2.1.2) (i.e., of the equation
Au = f) is a minimizer of the function .

2.2 Degenerate elliptic boundary value problems

In this section we shall study a class of degenerate, nonlinear, second order
boundary value problems. In order to illustrate the applicability of such prob-
lems, we begin with a classical model from the theory of capillarity, which is
less discussed in literature but very important. As we shall see, this problem
leads to some interesting one-dimensional or N-dimensional generalizations,
which can also be associated with other applications.

The classical model of capillarity

Denote by u = u(z,y) the height of the liquid surface in a vertical tube with
respect to the reference plane v = 0 (see the figure below). Denote by 2
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the domain occupied by the tube in the plane uw = 0. It is well known (see
[Finn], [GilTru, pp. 262-263], [LanLif, § 61]) that the equilibrium shape of the
liquid surface in the tube, in the case when the gravity field is uniform and
the surface tension is constant, is described by the following classical equation
of capillarity

div Vul@,y)
1+ IV, )2,

= kou(z,y) for all (z,y) € Q, (2.2.1)

where ks, is a positive constant depending on the liquid. We have denoted by
Vu the gradient of the function u = u(z,y), i.e., the two-dimensional vector
with the components du/0x, du/dy, while || - ||g2 stands for the Euclidean
norm of the space IR?. We associate with (2.2.1) the following natural bound-
ary condition

-3 Ju
2 _—=
(1 + HVU(%ZJ)HRZ) 5, = 087, (2.2.2)

where 7y represents the contact angle, i.e., the angle between the liquid surface
and the lateral surface of the tube, while n is the corresponding outward
normal to 92 (which is assumed to be sufficiently smooth).

The derivation of (2.2.1) can be done by combining some physical and
geometric considerations (see, e.g., [CoMol]). Also, it is easily seen that
problem (2.2.1)-(2.2.2) can be viewed as a particular case of a more general
problem. Indeed, let us consider the functional

() = /Q (%@(HVU(I)HQ)+h(u(x)))dxf [ st o, (223)

where Q is a domain of RY, N € IN, n > 2, with a sufficiently smooth
boundary 02. Without introducing the precise assumptions concerning the
functions ¢, h, and ¢, one can easily check by a formal computation that every
critical point of the functional J (i.e., every function u at which the Gateaux
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derivative of J vanishes) is a solution of the following boundary value problem

div <I>’(||Vu(x)||2m2)Vu(x) =1 (u(z)), = €9, (2.2.4)
@'(HVU(z)H%Rz) %(m) — (), x € ON. (2.2.5)

This problem contains as a particular case problem (2.2.1)-(2.2.2). Indeed, to
see that, it suffices to take

N=2 ®¢ =2(y/1+&—1), ¢ =cosv, and h(§) = %52.

From this discussion we can deduce that the capillarity problem can be put in
a variational form. Of course, the functional (2.2.3) is very general and so is
the boundary value problem (2.2.4)-(2.2.5); hence, many practical problems
are particular cases of it. Let us notice that establishing the existence of
critical points of the functional J is a difficult task. Even in the particular
case of the capillarity problem, we can see the functional J is coercive at most
on the space W1(Q), because of the presence of the term

/ 1+ [ Vu(@)| de.
Q

As the space W11(€) is not reflexive, the existence of critical points is not
at all obvious. This remark underlines the difficulty of the general problem
(2.2.4)-(2.2.5).

We shall consider in what follows the particular case in which Q is the unit
sphere of R", i.e.,

Q=B0,1)={z = (v1,72,...,25) ERY |22 + 22+ ...+ 2% <1}

and u depends only on

gy = /27 + ... + 2%,

which means that u is a radially symmetric function. Consequently, we have
to admit that the function ¢ of (2.2.5) is a constant function.

In the case of the capillarity problem (2.2.1)-(2.2.2) the assumption that
) = B(0,1) means that the tube is circular. Then, the assumption that u
is radially symmetric is superfluous. Indeed, it is known that the capillarity
problem has at most one solution [Finn] and, on the other hand, one can prove
the existence of a radially symmetric solution if Q = B(0,1), as it is shown
below. Actually, from a physical viewpoint, it is natural to suppose that u is
a radially symmetric function in the case of a circular tube, because the liquid
surface in the tube is a rotational surface.

©2002 CRCPressLLC



Now, let us return to the general case N € IN, N > 2, and suppose that
Q= B(0,1) and v = u(r), r = ||z||g~. Naturally, we shall use for problem
(2.2.4)-(2.2.5) the spherical coordinates r,01,...,0n_1:

x1 = rcosfy,
T9 = rsin fy cos by,
r3 = rsin #y sin 65 cos 03,

rN_1 =rsinf;sinfs...sinfy_o cosOn_1,
ry =rsinfysinfsy...sinfy_ssinfy_1,

where 0 < r < 1,0<6; <m,...,0< 0y <m 0<60y_1 <27 By
straightforward computations, we get the following one-dimensional problem
d
o (rN_lu’(r)(If(u'(r)g)) = V10 (u(r)) for allr € (0,1), (2.2.6)
u'(1)¢' (u'(1)?) = C. (2.2.7)

Also, by a usual computation (see, e.g., [Fichte, p. 366]), it is easily seen that
the functional J can be written as
27TN/2

J(u) = T(N/2) (/01 V-1 (%@'(u’(r)Q) + h(u(r))) dr — Cu(l)), (2.2.8)

where T is the classical Euler function

I'(p) :/ tP~le~tdt, p > 0.
0
If one denotes

9(6) = JB(E), GE) = (€) = €¥'(€), K(§) = W(€),

then the problem (2.2.6)-(2.2.7) can be written in the form

% (’I"N—IG(u’(r))) — ?ﬁN—lff(u(T))7 re (0’ 1)7 (2.2'9)
Gu'(1) =C. (2.2.10)

In addition, the functional J becomes

2’/TN/2

I = F 7 </01 pN-1 (g(u'(r)) + h(u(r))) dr — cu(1)>. (2.2.11)

Notice that (2.2.9) is degenerate because the coefficient p(r) = ¥ ~! vanishes

for » = 0. We also observe that problem (2.2.9)-(2.2.10) has no condition at
r = 0 as a consequence of its degenerate character. In what follows, we for-
mulate and study a problem even more general than problem (2.2.9)-(2.2.10).
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More precisely, we are going to investigate the following doubly nonlinear,
multivalued, possibly degenerate, second order boundary value problem

0e _d% (P(T)G(U/(T))) +q(r)K (u(r)), r € (0,1), (2.2.12)
0epGE ™) . Cep)G(/(). (2.2.13)

The precise meaning of this problem will be explained later, but clearly it is a
natural extension of the classical problem in which we have equalities instead
of inclusions.

Let us now list our assumptions.

(A.1) The mapping G: D(G) C R — IR is maximal monotone (possibly mul-
tivalued) and strictly monotone. Moreover, (0,0) € G.

(A.2) The function p belongs to C((0,1]), p(r) > 0 forall~ € (0,1]; q €
LY(0,1), g(r) > 0 for a.a. r € (0,1); for every Lipschitz continuous and
nondecreasing function z: C[0,1] — R4 = [0, 00), the mapping

T ]% /OT q(s)z(s)ds

is also nondecreasing in (0, 1]; and finally we have

lim L/ q(s)ds =0. (2.2.14)
: 0

(Remark that the limit in (2.2.14) always exists, because of the previous
condition in which we take z(r) = 1, but we require this limit to be zero.)

(A.3) The real constant C satisfies C/p(1) € R(G), where R(G) denotes the
range of G.

(A.4) The mapping K: D(K) C R — IR is maximal monotone (possibly mul-
tivalued) and (0,0) € K; if C > 0, there exists v € D(K), v > f:=
G~(C/p(1)), such that

267’(01; <sup K(y — f3), (2.2.15)
and, respectively, if C' < 0, there exists v € D(K), v < 3, such that
;’8 > inf K(y - ), (2.2.16)
where
Cy:= 1])&
fo q(s)ds
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We continue with some remarks concerning our assumptions.

REMARK 2.2.1 By (A.2),

Cl = inf ,rp&
0<r<1 [ q(s)ds

REMARK 2.2.2 Ify— g€ Int D(K) it follows by Rockafellar’s theorem
(see Theorem 1.2.1) that K (v — ) is a bounded set. In fact, it is a bounded
closed interval of real numbers (possibly a singleton), because K is a maximal
monotone mapping. Therefore, sup K(y — ) and inf K(y — ) are finite
numbers. It is also possible that 3 = 0 and v be the right or left end point of
the interval D(K) and in this case the right hand side of (2.2.15) (respectively,
(2.2.16)) is oo (respectively, —o0). I

REMARK 2.2.3 As G and K are assumed to be nonlinear and multival-
ued, it is natural to say that problem (2.2.12)-(2.2.13) is doubly nonlinear and
multivalued.

REMARK 2.2.4 Our assumptions allow the function p to vanish at r =0
(more precisely, lim,_,o+ p(r) = 0) or, even more, to have a singularity at
r = 0 (for example, p(r) = 7%, q(r) = r® with a,b € R, b+ 1 > max{0,a}).
That is why we call our boundary value problem (2.2.12)-(2.2.13) possibly
degenerate (according, e.g., to the terminology of [Mikhl, Ch. 7] for linear
elliptic partial differential equations).

In what follows we shall suppose that assumptions (A.1)-(A.4) hold if not
otherwise stated. In order to make clear the meaning of problem (2.2.12)-
(2.2.13), let us give some notions of solution and discuss them by means of
some appropriate examples.

DEFINITION 2.2.1 By a solution of problem (2.2.12)-(2.2.13) we mean
a function u € C1[0,1] such that

u(r) € D(K), ¥/ (r) € D(G) for all r € [0,1], (2.2.17)
! _ Q. -1 ¢
W(1) = B:=G (m) (2.2.18)

and there exists a function v € AC|0,1] satisfying

v(r) € p(r)G (v (r)) for all v € (0,1], (2.2.19)
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v'(r) € q(r)K (u(r)) for a.a. r € (0,1), (2.2.20)
(0) = 0. (2.2.21)

We have denoted as usual by C'[0,1] the space of all real valued con-
tinuously differentiable functions on [0,1] and by AC|[0,1] the space of all
absolutely continuous functions [0,1] — IR.

We may also consider the following alternate concept of solution:

DEFINITION 2.2.2  The function u € C*[0,1] is a solution of problem
(2.2.12)-(2.2.13) if u satisfies the conditions of Definition 2.2.1 except for
(2.2.18), which is replaced by

v(1) = C. (2.2.22)

Obviously, if u is a solution in the sense of the last definition, then it is also a
solution in the sense of Definition 2.2.1. In general, the converse is not true, as
Examples 2.2.1 and 2.2.2 below show. Hence, the second definition is stronger
than the first one. As one can observe immediately, in the second case we have
uniqueness, at least up to an additive constant, while in the first case this may
not happen (see also Examples 2.2.1 and 2.2.2 below). That is a consequence
of the fact that G is multivalued. Of course, if CG™*(C/p(1)) = C/p(1) then
the two notions of solution are identical. This is the case for any C' satisfying
(A.3), if G is, in addition, a single-valued mapping.

Example 2.2.1
Let p(r) =q(r) =r, C >0, and let G, K C IR X IR be defined by

¢ ife<o,
K(§)=¢, G(§)=41001] if§=0,
E+1 if€>0.

It is easy to see that our assumptions (A.1)-(A.4) are all satisfied. Let u
be a solution of the boundary value problem (2.2.12)-(2.2.13) in the sense of
Definition 2.2.1 Then, for all r € [0,1],

u'(r) = G_l(l /07" su(s) ds) = (2.2.23)

r

G1<i /Ors(u(0)+/os /(o) da) ds).

From this equation we can see that if 4(0) > 0 then ' > 0 on [0, 1] and hence
(see again (2.2.23)) v’ is nondecreasing in [0, 1]. Similarly, if «(0) < 0, then
u’ is nonpositive and nonincreasing in [0,1]. If «(0) = 0, then Gronwall’s
inequality applied to (2.2.23) shows that u is identically zero. On the other
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hand, (2.2.23) implies that v/(0) = 0. If C € [0,1] then (2.2.18) reads v/(0) = 0
and hence v’ is identically zero, because of its monotonicity. It is then easy
to see that, for C' € [0,1], the constant functions u(r) = Cy, Cy € [0,2] are
solutions in the sense of Definition 2.2.1. Hence, we have existence, without
uniqueness. On the other hand, for each C' € [0,1], our boundary value
problem admits the unique solution u(r) = 2C, in the sense of Definition
2.2.2.

For C > 1, the conditions (2.2.18) and (2.2.22) coincide and therefore the
two concepts of solution are identical. In this case, Theorem 2.2.1 below
guarantees existence and uniqueness.

Example 2.2.2
Let p(r) =q(r) =1, C > 0 and let G, K C R x IR be given by

¢ if&<1,
K@) =¢ G =412 if{=1,
E4+1 if &> 1.

In this case, it is easy to prove the uniqueness of the solution of our boundary
value problem, in the sense of Definition 2.2.2. (Anyway, we shall reconsider
this issue in the general framework of our assumptions).

Now, let u € C1[0,1] be a solution in the sense of Definition 2.2.1. Then,
we can write the identity

v(r)u(r) = /OT (v(s)u'(s) +u(s)?) ds for all r € [0,1].

This implies that
{re0,1]|u(r) =0} ={re(0,1] | «(r) =0}, (2.2.24)

and this set is either the empty set or an interval of the form (0, d]. If C' =0,
then clearly v = 0. Now, suppose that C' > 0. Then «/(1) > 0 and hence,
according to the above remark concerning the form of the set in (2.2.24),
u’ >0 in [0,1]. From the obvious equation

u'(r) = G_l(/or u(s) ds) for all r € [0,1], (2.2.25)

we can deduce that «(0) > 0, and hence v > 0 in [0,1]. Looking again at
(2.2.25), we then deduce that v’ is nondecreasing in [0, 1]. Now, if 0 < C' < 1,
the set U = {r € [0,1] | v/(r) < 1} coincides with [0,1]. Therefore, u satisfies
the problem

v =u ae. in (0,1), «(0)=0, «'(1)=C,

which has the unique solution:

u(r) = Lil(er +e~") forall r €[0,1]. (2.2.26)

e —e
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In fact, in this case the two concepts of solution coincide.
Now, for every C € [1, 2], we have the same boundary conditions

As ' is nondecreasing, the interval [0,1] can be decomposed into two subin-
tervals, as follows:

{rel0,1] |/ (r) <1} =[0,79), {re[0,1]|u/'(r) =1} = [ro, 1],

where rg € (0,1]. An elementary computation reveals to us that u is given by

cosh r .
: fo<r<r
— sinh rg 1 - =10, 2.2.2
u(r) {7‘7"0+C0th7’0 ifro <r<1 ( 7

for all ry € (0, 1] verifying the inequality

(1 — '1"0)2

(1 —7g)cothry + 5

<1 (2.2.28)
So, we may conclude that for every C € [1,2], our boundary value problem
has an infinite number of solutions in the sense of Definition 2.2.1 (the same
solutions for every C € [1,2]).

Now, we may ask ourselves, what about the solutions in the sense of Defi-
nition 2.2.2 for C' € [1,2].

First, for C = 1, the (unique) solution in the sense of Definition 2.2.2 is
given by (2.2.26) with C' = 1. Let us now take C' € (1,2] and denote by
uc the corresponding solution in the sense of Definition 2.2.2, assuming that
it does exist. Then clearly there exists a number ro € (0,1) such that uc
coincides with u given by (2.2.27). An easy computation, involving all the
conditions of Definition 2.2.2, shows that 7y should necessarily satisfy the
following condition

1
(1= ro)cothro + 5(1 —ro)* = C ~ 1. (2.2.29)

But (2.2.29) has a unique solution and hence, for every C € [1, 2], our bound-
ary value problem has a unique solution in the sense of Definition 2.2.2.

Finally, for C' > 2 the two notions of solution coincide again, because

(2.2.18) and (2.2.22) are identical: w/(1) = C — 1. Therefore, in this case

there exists a unique solution, given by Theorem 2.2.1 below. In fact, we can

find the explicit solution in this case, namely
Cc-1

=—— (e"—e "), 0<r<1. 2.2.30

ur = Eo e o), 05 < 2230

Observe that we have the same solution uc for C = 1 and C' = 2. On the other

hand, we can see form (2.2.29) that ry depends continuously on C € [1,2].
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Therefore, taking into account (2.2.26), (2.2.27), and (2.2.30), we can deduce
that uc depends continuously on C. I

We recommend that the reader also examines the same example but with
p(r) = q(r) = r. This is a multivalued and degenerate problem and similar
aspects can be observed. Of course, in this case the boundary condition at
r = 0 is automatically satisfied, so it is superfluous.

The main result of this section is the following theorem.

THEOREM 2.2.1

[MoAZ] If assumptions (A.1)-(A.4) are satisfied, then problem (2.2.12)-
(2.2.13) has a solution in the sense of Definition 2.2.2, which is unique up to
an additive constant. If, in addition, K is strictly increasing, then the solution
in the sense of Definition 2.2.2 is unique.

Before proving this result, let us discuss our assumptions, by using several
adequate examples. First of all, we remark that the strict monotonicity of G
is essential. Otherwise, problem (2.2.12)-(2.2.13) may have no solutions, even
if all other assumptions of Theorem 2.2.1 hold. Here is an example in this
sense.

Example 2.2.3
Let G:IR — R be the single valued (but not strictly monotone) function
defined by

£ if&<1,
G =41 if1<¢<2,
E—1 if &> 2.

Consider the following boundary value problem (which satisfies (A.1)-(A.4)
except for the strict monotonicity of G)

d

d—(rG(u'(r))) = ru(r) for r € (0,1), G(v'(1)) = 2. (2.2.31)
r

Observe that in this case the first condition of (2.2.13) is superfluous whereas

the second one coincides with u/(1) = 3, that is, the two concepts of solution

are now identical. Let us suppose that (2.2.31) has a solution u. From the

obvious equation

1 I
G(u'(r) = 7-/ su(s)ds for all r € [0, 1],
™ Jo
we can see that v/(0) = 0. As u/(1) = 3, the set of values of «’ contains the
interval [0, 3], because v’ has the Darboux property. On the other hand, in
the open set
U={re(0,1)|1<d(r)<2}
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the function u satisfies the equation 1 = ru(r) and this implies that U = .
The contradiction we have arrived at shows that (2.2.31) has no solution. I

As the next two examples show, there are, however, special situations when
existence of solution is possible without the strict monotonicity of G.

Example 2.2.4
Take C' > 0, p(r) =q(r) =1, K(§) =¢, and G:R — IR,

_Jo o ife<,
G@)_{gl if &> 1.

It is easy to see that the solution of the corresponding boundary value prob-
lem in the sense of Definition 2.2.2 is unique for any C' > 0 (if it exists). For
C' = 0 this is identically zero. In this case, the condition (2.2.18) of Definition
2.2.1 should be reformulated. (In fact, even in the previous example, (2.2.18)
does not make sense in that form if ¢ = 1.) If C' > 0, then (2.2.18) and
(2.2.22) are identical: u/(1) = C' 4 1. On the other hand, we have

{rel0,1] | (r) <1} C {r €[0,1] | u(r) = 0}

and consequently, as v/ has the Darboux property and u'(1) > 1, we neces-
sarily have ' > 1 in [0, 1]. Therefore, for C' > 0 our boundary value problem
becomes

u’(r) =u(r), r€(0,1),

W(0) =1, W/(1)=C+1, (2.2.32)

u'(r) > 1 for all r € [0, 1].

But (2.2.32) has the unique solution

. . C+1-
u(r) =Ci(e" +e™"), 01:7—’— 716.

e —e

Example 2.2.5
Take 0 < C < 1, p(r) = q(r) =r, K(§) = £ and let G C R x R be the
multi-valued Heaviside function,

0 if £ <0,
G =<10,1 if&=0,
1 if £€>0.

It is easily seen that for each C' € [0, 1] this particular case of problem (2.2.12)-
(2.2.13) has the unique solution u(r) = 2C, in the sense of Definition 2.2.2.
On the other hand, for every C' € [0, 1], the constant functions u(r) = Ci,
0 < (7 < 2 are solutions in the sense of Definition 2.2.1. I
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The reader is encouraged to consider the same example but with G replaced
by the multivalued sign function.

The last two examples also show that our assumption (A.1) is not even
minimal.

The Darboux property indicates to us that, in order to have existence, G
and K should be assumed to be maximal monotone mappings. The next
example will clarify this remark.

Example 2.2.6
Set C=3,p(r)=q(r)=1, H¢) =¢( G:IR— R,

_J¢ if& <1,
G(f)_{gﬂ if &> 1,

and C = 3. If the boundary value problem corresponding to (2.2.12)-(2.2.13)
admits a solution u € C'[0,1], it follows that u’(0) = 0 and «/(1) = 2. Hence
the range of v’ is an interval I that includes [0,2]. But G(I) is not an interval
and therefore u cannot satisfy the equation

G(u/'(r) = /OT u(s)ds for all r € [0,1].

This situation will no longer appear if G is replaced by the corresponding
multivalued extension G C R x R,

e [G(E) HEAT,
G“)‘{{ ) =1,

which is a maximal monotone mapping. Similar arguments show that K must
also be maximal monotone. In fact, as we shall see, it is enough to assume
that G and K are restrictions of maximal monotone operators, such that their
graphs are continuous curves in IR%.

As regards the assumption (A.2), this is technical and perhaps it could be
weakened. But in its current form it covers a wide class of applications.

In what follows, we shall construct two examples that show that condition
(2.2.15) (or (2.2.16)) is not only essential but also minimal for existence.

Example 2.2.7
Take p(r) =¢(r) =1,C=1,and G, K: R — IR,

£ if{<a,
a if € > a,

Ge) = €4, K(¢) = {

where £k € IN and a € R.
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As @ is strictly monotone, the two notions of solution coincide. If a > 1,
then (2.2.15) is satisfied and the existence for the boundary value problem
corresponding to (2.2.12)-(2.2.13) is guaranteed by Theorem 2.2.1 above.

Now, we consider the case 0 < a < 1 for which (2.2.15) is no longer valid.
We suppose that our boundary value problem has a solution u € C[0,1]. We
multiply (2.2.12) by u(r) and then integrate the result over [0,r] to obtain:

u(r)u’ (r)?F = Tu's%"'2 u(s)K (u(s 5. 2.
P = [ (P2 u) K () ) d (2233)
From (2.2.33) we can see that

{re0,1] | ulr) =0} = {r € (0,1] | '(r) = 0} (2.2.34)

and this set is either an empty set or an interval of the form (0,4]. Asu/(1) =1
it follows that v’ > 0 in [0, 1]; so, u is nondecreasing in [0,1]. By (2.2.33) and
(2.2.34) it follows that w > 0 in [0, 1] and this implies that v’ is nondecreasing,
because (see (2.2.12))

1

u'(r) = (/OT‘ K (u(s)) ds) -

In particular,
0=1/'(0) <u/(r) <1 forall r € [0,1]. (2.2.35)

On the other hand, multiplying (2.2.12) by u and then integrating over [0, r],

one gets

2k+1 , orya _
Tk (r) = h(u(r)) + Ca, (2.2.36)

where C5 is some real number and

i if € < a,
7€) _{§(2§—a) if £ > a.

From (2.2.35) and the Mean Value Theorem it follows that there exists a point
a € (0,1) such that

2k+1 ’
o g = (D) = h(u(0) = K (u(e))u'(a).

Therefore (see also (2.2.35)),

2k +1 "
2k+2 ~ 7

but this inequality is impossible for k large enough. Consequently, for such &
our boundary value problem has no solution!
The limit case a = 1, for which we have equality in (2.2.15), remains open.

0
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Example 2.2.8
We invite the reader to consider the same data as in the previous example
except for K, which is replaced by the following (strictly increasing) function

K:R—R, K(§) =aarctang,

where a € (0,2/7). Clearly, (2.2.15) is not satisfied, and repeating, step
by step, the reasoning used in the previous example we can show that our
boundary value problem (2.2.12)-(2.2.13) has no solution for large k. For
a > 2/m, inequality (2.2.15) holds and Theorem 2.2.1 above says that our
boundary value problem has a unique solution for any positive integer k (see
Remark 2.2.7 below). In the limit case a = 2/, the inequality (2.2.15) is still
not satisfied. In this case, our boundary value problem has a unique solution.
However, this is a limit case.

The above two examples show very clearly that, even in the case in which
our boundary value problem is nondegenerate, the contribution of the non-
linear K is very important for existence (by (2.2.15) or (2.2.16) K should be
“big enough”).

Let us finish this long but necessary discussion by presenting a very simple
example (in fact, a counterexample) that shows that if in Theorem 2.2.1 K is
not strictly increasing, then the solution of problem (2.2.12)-(2.2.13) may not
be unique (of course, it is however unique up to an additive constant).

Example 2.2.9
Let p(r) =q(r) =1, C =1, and let G, K: IR — R be given by

£ if & <1,
GE)=¢ K¢ =41 if1<¢<2,
E—1 ifE>2.

As (A.1)-(A.4) are all satisfied, the existence is assured by Theorem 2.2.1.
Moreover, it is easily seen that all the functions

2

u(r) = % +C1, 1<C < 5, (2.2.37)

| W

are solutions of the corresponding boundary value problem:
u' = K(u), r€(0,1), v'(0) =0, u/(1) = 1.

In fact, there are no other solutions of this boundary value problem. Indeed,
by Theorem 2.2.1 above, we have uniqueness up to an additive constant and,
on the other hand, u given by (2.2.37), with C; < 1 or C; > %, cannot satisfy

(2.212). [
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Now, we are going to prove Theorem 2.2.1. Notice that particular cases
of this result can be found in [CoMol], [CoMo2], [CoMo3], [Moro2], [Moro3],
[Morod], [MoZol], [MoZo2].

PROOF of Theorem 2.2.1. The proof is divided into several steps.

Step 1. Uniqueness. Let uj,uy € C*[0,1] be two solutions of problem
(2.2.12)-(2.2.13) in the sense of Definition 2.2.2 and let v1,vy € AC[0,1] be
the corresponding selections given by that definition. Using (2.2.19)-(2.2.21)
we can easily deduce that

1
mié(@gmfw@»@gmf%u»+ (2.2.38)
() (ua (1) = uz(r) (wi (1) = wa(r) ) dr,
where
w;(r) € K (u;(r)) for a.a. 7€ (0,1), i =1,2,
and

vi(r) = q(r)w;(r) for a.a. r € (0,1), i =1,2.

As K is nondecreasing and G is strictly increasing, (2.2.38) yields u} = uf. If,
in addition, K is strictly increasing too, then (2.2.38) implies that u; = uo.

Step 2. Reduction to the case C > 0 and 8 > 0. Clearly, for C = 0,
the null function is a solution of problem (2.2.12)-(2.2.13). In what follows
we shall discuss only the case C' > 0, because for C' < 0 we can use similar
arguments. Furthermore, we shall assume that g > 0. The case § =0 is a
little bit different and will be analyzed separately.

Step 3. An auziliary boundary value problem. We fix a C' > 0 satisfying
(A.3). Assuming that 8 > 0, we define G, K:IR — R by

3 if £ <0,
~ G(¢) if0<g<p,
G& =1 16%e). c/p) it = .
§=B+C/p(1) it £ > B,
3 if £ <0,
K(§) =4 K(§) if0<§<n,
§=7+K() if >,
where 3 and v are the constants appearing in (A.4) and

G°(B):=inf G(B), K°(v): = inf K (7).

As G(f3) and K () are closed intervals, we have G%(8) € G(f) and K°(v) €
K(v). Clearly, G and K are maximal monotone mappings. By replacing G,
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K in the original boundary value problem (2.2.12)-(2.2.13) by G, K we obtain
the problem
d - ~
0 —2 (pG(W(1)) +aK (u(r), 7€ (0,1),  (22.39)

0 € p(r)G(u/(r)) ]r:w, C € p(1)G (' (1)). (2.2.40)

Step 4. A Cauchy problem associated to a reqularized equation. As G
is strictly monotone and maximal monotone, the operator F=G'is single
valued and maximal monotone too. For the time being we assume, in addition
to (A.1)-(A.4), that

F,K:R — IR are Lipschitz continuous. (2.2.41)

We are going to solve the problem

I n 1 " %
u'(r) = F(p(r)/o q(r)K (u(s)) ds) for all r € [0,1],  (2.2.42)
W(1) = 8. (2.2.43)

First we consider the Cauchy problem consisting of (2.2.42) and the initial
condition
u(0) = wo. (2.2.44)

Denoting y = v/, this Cauchy problem can be rewritten as the following
integral equation

y(r) = ﬁ'(l /07' q(s)K’(uo + /OS y(o) da) ds) for all r € [0,1]. (2.2.45)

p(r)

Due to (A.2), (2.2.45) makes sense at r = 0. Now, we state a lemma.

LEMMA 2.2.1
If (A.2) and (2.2.41) hold, then, for every ug € R, (2.2.45) has a unique
solution y = y(ro,up) € C[0,1].

PROOF  We apply the Banach Fixed Point Theorem to the operator
T:C[0,1] — C[0,1], where (Ty)(r) is the right hand side of (2.2.45). Tt
suffices to observe that T is a contraction with respect to the metric

d(f,g) =sup {|f(t) — g(t)| e > | t € [0,1]}

if L is a positive and sufficiently large constant. I

Step 5. Prove that for reqular G and K, the problem (2.2.39)-(2.2.40)
has a solution in the sense of Definition 2.2.1. Suppose that (A.1)-(A.4) and
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(2.2.41) hold. We recall that y = y(r,ug) denotes the solution of the Cauchy
problem (2.2.42)-(2.2.44). In what follows, the following equality

{y(1,u0) | uo > 0} = [0, 00) (2.2.46)

will be proved. In order to do this, we need some properties of y(r, ug). First,
it is clear that
y(r,0) =0 for all r € [0,1]. (2.2.47)

Now, it is easily seen that
uo > 0 implies y(r,up) > 0 for all r € [0, 1], (2.2.48)

and
y(0,u9) =0 for all uy € R. (2.2.49)

Indeed, if ug > 0, then ug +fos y(t, up) dt > 0 in some interval [0, 6] and hence,
by (2.2.45), y(r,up) > 0 for 0 < r < . In fact, this interval can be extended
to the right up to the interval [0, 4] in which y(r,ug) > 0. Moreover,
Omaz = 1 and so (2.2.48) is proved. As regards (2.2.49), this is a consequence
of (2.2.14).

Now, using again (2.2.45) and Gronwall’s inequality we can derive the Lip-
schitz continuity:

ly(r,uo) — y(r, tio)| < Kolug — | for all ug,ap € R, r € 0,1],  (2.2.50)

where K is some positive constant. On the other hand, since

-, 1 - 1
(L) > (s Rw) [ ats)ds).
we have

y(1,ug) — o0, as ug — oc. (2.2.51)

From (2.2.47), (2.2.48), (2.2.50), and (2.2.51) one derives (2.2.46) as a conse-
quence of the Darboux property. Clearly, (2.2.46) shows that there exists a
tip > 0 such that y(1,4p) = 8 and hence the function

u(r) = g + /Ory(s,ﬁo) ds

is a solution of problem (2.2.42)-(2.2.43). In fact, @y > 0, because y(1,0) =0
(see (2.2.47)).

Step 6. Eliminating the assumption (2.2.41). We admit only the assump-
tions (A.1)-(A.4) and replace the functions I, K by their Yosida approxima-

tions Fy, K, i.e.,

P o= L

Fy=5(I=Jy)= FJy, Jy= I+ AF)7! forall A > 0.
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It is well known that Fy and K A, A > 0, are Lipschitz continuous. Therefore,
according to Lemma 2.2.1 and Step 5, for each A > 0, there exists a solution ¥
of (2.2.45) with (F), Ky) instead of (F, K) and satisfying y(1) = 8. Notice
that the conditions of Step 5 are all satisfied by the mappings F and Ky,
including the fact that Fy is linear for sufficiently large arguments and for
0 < A < Ao, where \g > 0 (this restriction for A is not essential, because we
intend to pass to the limit as A — 0T).

Indeed, an elementary computation shows us that for such £ and A we have

(¢+8- L) (2.2.52)

1—1—)\

Similarly, one gets

R () (€ 7+ K°() (2.2.53)

Tl
for £ large enough and A € (0, \o].

So, for each A € (0, Ag], there exists a unique solution y, of (2.2.45) with
F\, K instead of F, K, satisfying the condition yx(1) = 8. Actually, for each
A € (0, Ao, there exists a ugy > 0 such that the function uy € C[0,1] defined
by

ux(r) = uox + /07" yr(s)ds (2.2.54)
satisfies the problem
~ 1 r -
uy(r) = F,\(%/O q(s)K (uA(s)) ds)7 (2.2.55)
uj\(1) = 3. (2.2.56)

As yy > 0 (see (2.2.48)) it follows by (2.2.54) that u, is nondecreasing.
Now, (A.2) comes again into play, showing that ) is also nondecreasing (see
(2.2.55). In particular, we have that

0=u)(0) <uj(r) < B forall A\ >0, r€[0,1]. (2.2.57)
Now, we are going to prove that, for some Ay > 0 fixed, the set
{ux]0 < A< Ao} is bounded in C[0,1]. (2.2.58)

To this purpose it suffices to show that the set {ugx | 0 < A < A} is bounded
(cf. (2.2.54) and (2.2.57)). Indeed, we have that

B =uh(1) > By (ﬁfg(um)/o a(s) ds) > 0. (2.2.59)

By (2.2.52), (2.2.53), and (2.2.59), we get the boundedness of the set {ug |
0 < XA < Ao}, as claimed. From (2.2.57) and (2.2.58) it follows by virtue of
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the Arzela-Ascoli Theorem that there exists a function u € C[0, 1] such that,
on a subsequence,
uy — uin C[0,1], as A — 0. (2.2.60)

We are now going to justify the passage to the limit in (2.2.55)-(2.2.56). The
resolvent of K, say J{, is nonexpansive and J{* (0) = 0. Hence

\Jf(u,\(r)| < |ux(r)| < Const. for all A € (0, Ao]. (2.2.61)

Obviously, K is bounded on bounded sets and this implies, by virtue of
(2.2.61), that

|Kx(ux(r))| < Cy for all A € (0, o], r € [0,1]. (2.2.62)
Therefore,
[T u () = u(r)] < 175 un(r) = ua ()] + [ua(r) = u(r)] <
< CrA + [un(r) —u(r)],
which implies (see (2.2.60)) that
JEuy = win C[0,1], as A — 0*, (2.2.63)

on the same subsequence as in (2.2.60). Using (2.2.62)-(2.2.63) and the fact
that K is closed (as a multivalued mapping) we can see that there exists a
function w € L>°(0, 1) such that

Ky (ux(r)) — w(r) € K(u(r)), as A — 0" for all r € [0,1]. (2.2.64)

Consequently, by the Lebesgue Dominated Convergence Theorem (see also
(2.2.62)), we have for each r € [0,1]

LTS~’U,S S_’Lrswssas_)'i‘
p(r)/oq()K’\( A(5) d p(r)/OQ()()d, A— 0% (2.2.65)

In fact, (2.2.64)-(2.2.65) also hold with respect to the weak-star topology of
L*>°(0,1). By a similar reasoning for F\ we can pass to the limit in (2.2.55)-
(2.2.56) to conclude that u belongs to C[0, 1] and satisfies

’—~Lrswssorar
u(r)—F(p(T)/O a(syw(s)ds) forall € [0.1],  (2.266)

u'(1) = 8, (2.2.67)
i.e., u is a solution of problem (2.2.39)-(2.2.40) in the sense of Definition 2.2.1.

Step 7. Ezistence for problem (2.2.12)-(2.2.13). Consider a sequence (Cy,)
such that C,, > C and C,, — C, and denote by (P,) our boundary value
problem (2.2.12)-(2.2.13) with (G, K, C,,) instead of (G, K, C'). Set

Cp c,-C

mi= 67 () =2+
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Taking into account the above reasoning, we can say that for each n problem
(P,) has a solution in the sense of Definition 2.2.1, say u,,. More precisely,
for each n there exists a w, € L*°(0,1) such that

wy(r) € IN((un(r)) for all r € [0, 1], (2.2.68)
! =F L ' S)wnpls S or all r

i, (r) _F<p(r)/0 a(s)wn(s)ds) forall 7€ [0,1),  (22.69)

up (1) = By (2.2.70)

Moreover, u,, are solutions for (P,) in the sense of Definition 2.2.2. Using
again the above arguments we can obtain

0<ul(r)<p, forallrel01], (2.2.71)
0 < up(0) < uy(r) for all r € [0, 1]. (2.2.72)

We are now going to prove that
un(0) <« — G for n sufficiently large. (2.2.73)
Indeed, otherwise we would have

C,Cy
p(1)

1
= G (ul (1) = i/ 4(5)K (un(s)) ds >

p(1) Jo
> K (un(0)) = sup K (v — B) = sup K (y — ),
and this contradicts (2.2.15) for n great enough. Now, by (2.2.71)-(2.2.73),
we find that

0 < up(r) = u,(0) +/ u,(s)ds <~v+p,— 0 forallr€[0,1]. (2.2.74)
0

From (2.2.71) and (2.2.74) we deduce, by virtue of the Arzela-Ascoli Theorem,
that
u, — u in C[0,1], as n — oo, (2.2.75)

on a subsequence. We shall prove that u is a solution of problem (2.2.12)-
(2.2.13) in the sense of Definition 2.2.2. First, we can pass to the limit in
(2.2.69). Indeed, there exists a function w € L>(0,1) with w(s) € f((u(s))
for a.a. s € (0,1) such that

~ 1 r
u’r:F—/ s)w(s)ds) for all r € [0,1]. 2.2.76
() =F (5 | atoyuls)ds) 0,1] (2:2.76)
By (2.2.76) we can see that u € C*[0,1]. Moreover, according to (2.2.71) and
(2.2.74), u/(r) € [0, 5], u(r) € [0,] for all » € [0,1]. Hence we can replace in

(2.2.76) (F,K) by (F,K). On the other hand, let us denote

v (1) = /OT q(s)wn(s)ds, v(r) = /07" q(s)w(s) ds.
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Obviously, v, are the functions associated to u,, in Definition 2.2.2. Tt is easy
to see that
v, — v in C[0,1], as n — oc.

In particular, we have

v(1) = lim v,(1) = lim C, =C

n— oo n—00

and hence v satisfies Definition 2.2.2.

Step 8. The case C >0 and 8 = 0. In this case we define G as follows

~ 3 if £ <0,
G(§) =1 10,C/p(1)] if§=0,
£+ C/p(l) if €> 0.

If v € Int D(K), we define K as above. If  is such that D(K)N[0, c0) = [0,4],

we take Co € K (7) such that CCy/p(1) < C and define K as follows

¢ if € <0,
ey - ) K fo<g<y,
K& =9 (500y). ) it e =1,
64‘02—’)/ if§>’y.

With these slight modifications, the proof of existence can be done as above.
In fact, in this case the solution is a constant function.
The proof of Theorem 2.2.1 is now complete.

REMARK 2.2.5 If GG7'(C/p(1)) = {C/p(1)}, then we can take in Step
7 of the above proof C),, = C, because in this case the solution of problem
(2.2.39)-(2.2.40) in the sense of Definition 2.2.1 is also a solution in the sense
of Definition 2.2.2. The rest of the proof is unchanged.

REMARK 2.2.6 If u is the solution given by Theorem 2.2.1, then neces-
sarily «'(0) = 0. In the case of the capillarity problem for circular tubes (see
(2.2.9)-(2.2.10), with N = 2) this fact has a simple physical interpretation. In
addition, as noticed before, u’ is a nondecreasing function and so u is convex.
This fact has also a simple explanation in the case of capillarity in circular
tubes: the liquid surface in the tube is a convex one.

REMARK 2.2.7 By revisiting Step 7 of the above proof, we can see that
if in addition K is strictly increasing, then we can allow < instead of < in
(2.2.15) for C > 0 (and, respectively, > in (2.2.16) for C < 0). I

REMARK 2.2.8 Theorem 2.2.1 gives the existence of at least one solution
in the sense of Definition 2.2.2. So the weaker notion of solution in Definition
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2.2.1 may seem to be just an artificial concept needed in the proof of Theorem
2.2.1. However, if (A.1)-(A.4) are not assumed, it may happen that only the
weaker solution (i.e., the solution in the sense of Definition 2.2.1) does exist.
The next example will illustrate this case.

Example 2.2.10
Let p(r) =q(r)=7r,C >0, K:R— R, K(¢§) =¢, and

0 if € <1,
GCR xR, G¢)={ [0,00) if £ =1,
0 if € > 1.

Obviously, (A.1)-(A.4) are all satisfied except for the strict monotonicity of
G. On the other hand, if u is a solution of problem (2.2.12)-(2.2.13) in the
sense of Definition 2.2.1, then we have

{relo,1] | v (r) <1} C {r €10,1] | u(r) = 0}

and hence, due to the Darboux property, v’(r) > 1 for all » € [0, 1]. Therefore,
it is easily seen that the functions

u(r)=r+Cy, C;1 >0

are solutions of problem (2.2.12)-(2.2.13) in the sense of Definition 2.2.1. We
wonder whether this problem has a solution in the sense of Definition 2.2.2.
The existence of such a solution is equivalent to the existence of a function
v € AC[0,1] such that

v(r) >0 for all r € (0,1], (2.2.77)
v'(r) =r(r+ Cy) for a.a. r € (0,1), (2.2.78)
v(0) =0, v(1) =C. (2.2.79)

Clearly, for 0 < C' < 1/3, the system (2.2.77)-(2.2.79) has no solution; hence,
problem (2.2.12)-(2.2.13) has no solution in the sense of Definition 2.2.2. For
each C' > 1/3, our boundary value problem (2.2.12)-(2.2.13) has a unique
solution in the sense of Definition 2.2.2: u(r) =r + 2(C' — 1/3). I

The variational interpretation of problems (2.2.12)-
(2.2.13)

We assume again (A.1)-(A.4). It is well known that any maximal monotone
operator from R into R is the subdifferential of some proper, convex and
lower semicontinuous function, which is uniquely determined up to an additive
constant. So, G = dg and K = 0h, where g, h: IR — (—00, 00| are both proper,
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convex, and lower semicontinuous. More precisely, we know that D(G) and
D(K) are intervals and g, h can be defined as follows (see Theorem 1.2.15)

o(6) = {f(f G%(s)ds if ¢ € D(G),

00 otherwise

3 . aYa 72
h(e) = Jo K°(s)ds if € € D(K),
00 otherwise.
Of course, ¢ is strictly convex since G is a strictly monotone mapping (see
Proposition 1.2.3).

Now, let us define the functional ¥: W1(0,1) — (—o0, o],

1
U(v) = /0 (P(T)Q(U/(T)) + q(r)h(v(r))) dr — Cv(1). (2.2.80)

It is only a simple exercise (involving the definition of the subdifferential)
to see that the solution of problem (2.2.12)-(2.2.13) in the sense of Definition
2.2.2, given by Theorem 2.2.1 above, is a minimizer of the convex functional W.
Therefore, a solution of this boundary value problem in the sense of Definition
2.2.2 is a variational solution, while a solution in the sense of Definition 2.2.1
is not necessarily a variational one (in fact, it is a minimizer of ¥ given by
(2.2.80) but possibly with another constant instead of C, which belongs to
the interval p(1)GG~(C/p(1)) ). This interpretation clarifies the meaning of
the two solutions.

Obviously, from a physical point of view, the variational solutions are im-
portant. In the case of problem (2.2.9)-(2.2.10), the functional ¥ coincides
with the functional J, up to a multiplicative constant,

w(w) = S5, plr) = atr) =V

It is expected that the existence of a solution in the sense of Definition 2.2.2
(i.e., the existence of variational solution) for problem (2.2.12)-(2.2.13) can
be derived as the minimizer of the functional ¥. This is not a simple task,
as noticed before. However, in the case of capillarity in circular tubes, we
succeeded in using the variational approach to deduce existence [Moro3].

A similar variational interpretation can be done for the end point » = 0. In
fact, the solution in the sense of Definition 2.2.2 is a variational solution with
respect to both end points » = 0 and r» = 1, as it appears as a minimizer of
the functional ¥. On the other hand, as seen in Remark 2.2.6, the solution
of problem (2.2.12)-(2.2.13), in any of the two senses, satisfies «/(0) = 0. In
general this is not equivalent with condition (2.2.21). Here is an example in
this sense.
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Example 2.2.11
[MoZol]. Consider the equation

%(’"‘W(T)) =u(r), re(0,1). (2.2.81)

According to Theorem 2.2.1, (2.2.81) with the boundary conditions

lim r~'u/(r) =0, «/(1) = C (2.2.82)

r—0+

has a unique solution u € C'[0,1]. Now, let us associate with (2.2.81) the
boundary conditions

w'(0) =0, ¥'(1)=C. (2.2.83)
The general solution of (2.2.81) is given by

u(r) = crlz (gr%) +corl (gﬁ), (2.2.84)

where I, represents the modified Bessel function of the first kind and of
order m (see, e.g., [Cordu, p. 91] or [LomMa, p. 301]), while ¢; and ¢y are
real constants. We notice that u given by (2.2.84) satisfies «’(0) = 0 for any
constants ¢, co. Therefore, problem (2.2.81)-(2.2.83) has an infinite number
of solutions.

REMARK 2.2.9 In fact, we may consider, in the previous example, in-
stead of (2.2.81) the following more general equation

d

(T () =ru(r), € (0,1), (2.2.85)

where b > —1. Denote a = b-%?)' The reader can easily see that by means of

the substitutions

1 -1
r=are, w=r u

(2.2.85) can be written as the following modified Bessel equation

22w (z) + zw'(z) — (22 + a®)w(x) = 0.

Dependence on the data

Using again the technique from the proof of Theorem 2.2.1, we can easily ob-
tain the following result of upper semicontinuity with respect to the parameter

C.
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THEOREM 2.2.2

Let (A.1)-(A.4) hold and let (C,) be a sequence of real numbers converging
toward a C € R. Then, there exist functions u,,, n € IN*, which are solutions
in the sense of Definition 2.2.2 for problem (2.2.12)-(2.2.13) with C,, instead
of C, such that a subsequence of (u,) converges in C1[0,1] toward some func-
tion u € C*[0, 1], which is a solution of problem (2.2.12)-(2.2.13) in the sense
of Definition 2.2.2.

It is expected that the same technique may be applied to prove a result of
continuity with respect to p, ¢, G, K, and C. Also, in the case of uniqueness,
some results of differentiability and sensitivity of the solutions with respect
to some parameters are expected.
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Chapter 3

Parabolic boundary value problems
with algebraic boundary conditions

In this chapter we deal with doubly nonlinear equations of the form

Ut<rv t) - %G(T, UT(T, t)) + K(Tv U(T, t)) -
= f(r,t), (r,t) € (0,1) x (0,00), (3.0.1)

to which we associate the boundary condition

—G(0,ur(0,1) u(0,1)
( G((l,u,,@,t)))) + 0 (u(l,t)) 5 s(t), ¢ >0, (3.0.2)

and the initial condition
u(r,0) = up(r), r € (0,1). (3.0.3)

We have denoted u; = Ou/dt, u, = du/Or. The boundary condition (3.0.2) is
called algebraic because it is an algebraic relation involving u and u, at (0, )
and (1,t) as well as s(t). In the next chapter we shall also meet differential
boundary conditions, which involve u, u, at (0,t) and (1,t) as well as some
of their derivatives with respect to t.

We shall assume (I.1) and (I.3) of Chapter 2, Section 1. Instead of (I.2), a
weaker assumption is introduced, namely (1.27):

(I.2°) The mapping K:[0,1] x R — IR is continuous and, in addition, it is
nondecreasing with respect to its second variable.

Problem (3.0.1)-(3.0.3) is a very general mathematical model. In particular,
(3.0.1) describes the heat propagation in a linear conductor and also diffusion
phenomena. As we have already seen in Section 2.2, condition (3.0.2) includes
classical boundary conditions, such as Dirichlet, Neumann, Robin-Steklov,
periodic, etc. For the sake of simplicity, we consider here only the case where
the equation is scalar and of second order.

The vectorial case is a model for electronic integrated circuits with negligible
inductances [MMN1], [MMNZ2]. Notice that no essential difficulties appear in
the vectorial case as compared to the scalar case. On the other hand, in the

©2002 CRC Press LLC



case where G is a linear function, problem (3.0.1)-(3.0.3) has been studied in
[Moro5]. In this situation, a change of variable, of the form

a(r,t) = u(r,t) + a(t)r® + B(t)r* +~y(t)r,

can transform the nonhomogeneous boundary condition (3.0.2) into a homoge-
neous boundary condition (i.e., a condition in which the right hand side s(t) is
zero). Notice, however, that by such change (3.0.1) becomes a nonautonomous
equation, and this situation is covered by known results on time-dependent
abstract evolution equations [Kato]. In the present case, G and ( are nonlin-
ear mappings and this does not allow the homogenization of condition (3.0.2).
In what follows, we are going to study the homogeneous boundary conditions
and the nonhomogeneous boundary conditions, separately. Finally, we no-
tice that similar problems, with homogeneous boundary conditions in which
nonlinear terms in u, appear, have been studied by [GolLin], [Linl], [LinFan)].

3.1 Homogeneous boundary conditions

In this section, we deal with the situation where the right hand side s(t)
of (3.0.2) is a constant function. Actually, by modifying the mapping 3, we
can assume that s(t) = 0, without any loss of generality. Let H = L?(0,1)
with the usual scalar product and the associated Hilbertian norm. Define the
operator A: D(A) C H — H by

D(A) = {v e H2(0, 1)‘ ( (( IE(B)) c g (28) } (3.1.1)

(Av)(r) = —%G(r,v (r)) + K(r,v(r)) for a.a. re(0,1). (3.1.2)

If assumptions (I.1), (I.2°), and (I.3) are satisfied, then the operator A is a
maximal monotone in the space H = L?(0, 1), with a dense domain D(A) (see
Propositions 2.1.1 and 2.1.2 above). If, in addition, § is cyclically monotone,
i.e., B is the subdifferential of some proper, convex, and lower semicontinuous
function j:IR?* — (—o0, 00], then A = 9¥, where ¥: H — (—o00,00] is defined
by (see Section 2.1 above)

{1 <g(r, U’(T)) + k(r,v(r))) dr +j(v(0),v(1))
U(v) = if v e H'(0,1), g(-,v") € L*(0,1) (3.1.3)
and (v(0),v(1)) € D(j),

oo otherwise.

Here

13 13
g(r,€) :/0 G(r,o)do and k(r,§) :/0 K(r,o)do.
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By denoting u(t) = u(-,t) and f(t) = f(-,t), problem (3.0.1)-(3.0.3) can be
expressed as a Cauchy problem in H, namely:

u'(t) + Au(t) = f(t), t >0, (3.1.4)
u(0) = uo. (3.1.5)

Therefore, we can apply known results of the theory of evolution equations
(see Chapter 1, Section 1.5). In particular, we have:

THEOREM 3.1.1

Assume that (I.1) and (1.2°) are satisfied and that B is the subdifferential of
a proper, convex, and lower semicontinuous function j:IR? — (—o0,00]. Let
T > 0 be fized, ug € H and f € L*(Qr), Qr = (0,1) x (0,T). Then, prob-
lem (8.1.4)-(3.1.5) has a unique strong solution u:[0,T] — H such that the
mapping (r,t) — tus(r,t) belongs to L>(Q1) (i.e., in particular, u satisfies
(8.0.1) a.e. in Qr as well as (3.0.2) with s(t) = 0 a.e. in (0,7)). If, in
addition, ugp € D(V) (see (5.1.3)), then u € H (Qr).

PROOF The first part of the theorem is a direct consequence of Theorem
1.5.3. From the same result it follows that for ug € D(¥) we have u; €
L?(Qr). Therefore, in this case,

Au= f —us € L*(Qr).

Let ¢ be the function defined in the proof of Proposition 2.1.1 (see (2.1.13)).
By our assumption (2.1.3) it follows that

ko [ (ur(r,t) — ' (r)? dr < (Au(t) — AD,u(t) —8),, =

H
= [ (F(r,t) = ue(r,t) — AD(r)) (u(r,t) — o(r)) dr  (3.1.6)
for a.a. t € (0,7). This implies that u, € L*(Qr), i.e., u € H*(Qr). I

THEOREM 3.1.2
Assume (I.1), (1.2°), and (1.8). Let T > 0 be fized. If ug € D(A) and
fewht (O,T; L?(0, 1)), then problem (3.0.1)-(3.0.3) has a unique solution

w € Wh(0,T; L*(0,1)) N L>(0,T; H*(0,1)) N WH2(0,7; H'(0, 1)).

PROOF By Theorem 1.5.1, there exists a unique strong solution u €
W1e(0,T; H), H = L?(0,1), of problem (3.1.4)-(3.1.5). It remains to show
that u belongs to L (O7 T; H?(0, 1)) N2 (0, T; H(0, 1)) We have the stan-
dard estimate (see (1.5.7))

H%WHH < [1£(0) = Auollm +/OT 1 £5 (- 0|1t dor (3.1.7)
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for all t € [0,T). Actually, if we extend smoothly f(t) to the right of ¢ = T,
then u(t) can also be extended to the right of ¢ = T and so (3.1.7) is valid on
the closed interval [0, 7.

By (3.1.6)-(3.1.7) we can deduce that

sup {[|lur (-, )|l | t € [0,T] } < 0. (3.1.8)

So, by the following obvious formula

u(r,t) = /01 (oue(o,t) + u(o,t)) do — /rl Uy (0,t) do, (3.1.9)
it follows that
sup {|u(r, )| | r €[0,1], t € [0,T] } < occ. (3.1.10)
Therefore,
sup {|K (r,u(r,t))| | r €[0,1], t € [0,T] } < oo. (3.1.11)

We are now going to show that u,,. € L°°(0,T; H). First, we have the equation

u(r,t) — %G(r, up(r,t)) =
0tu
=u(r,t) — K(r,u(r,t)) + f(r,t) — 5 (rt). (3.1.12)

Taking into account (3.1.7), (3.1.10), and (3.1.11), we can see that the right
hand side of (3.1.12), denoted by q(r,t), satisfies

sup {[lq(-,t)||m | t € [0,T] } < oo.

Notice also that for each ¢ (3.1.12) is similar to problem (2.1.14)-(2.1.16). So,
if we argue in the same manner as in the proof of Proposition 2.1.1, we arrive
at

sup {[|u(, )l (0,1) + llwr (- )|z | £ € [0,T] } < o0, (3.1.13)

where the function w is defined by
w(r, t) = G(r,u(r,t)). (3.1.14)
Using now Fatou’s lemma, we get that
sup { [[u(, )|l m10,1) + w0y |8 €[0,T] } < oo (3.1.15)

By (3.1.14)-(3.1.15) and (I.1), it follows that u,. € L*(0,T;H), i.e., u €
L>(0,T; H*(0,1)).

Now, we are going to prove that v € W2 (O,T; H(0, 1)) To this end, we
first write (3.0.1) for ¢ and ¢ + ¢ with § € (0,T), subtract the two equations,
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take the inner product of the resulting equation by w(r,¢ + d) — u(r,t), and
finally integrate over [0,T — §]. So, using our assumptions, we get

T-6
1
bo [ ot 4 0) = Dl e < 5l(8) = woll +

T—6
" / 1F(t+6) — F(E)la lfult +8) — u(t)l|s dt. (3.1.16)

On the other hand, there exist some positive constants C'y and Cs such that

T—6
/ 1£(t+8) — £(0) e dt < C13, (3.117)
0
lu(t+6) —u(®)||g < Cad for all t € [0,T — 4], (3.1.18)

since f € WH1(0,T; H) (see Theorem 1.1.2) and u € Wh*(0,T; H). By
(3.1.16)-(3.1.18) it follows that

T—6
/ tr (-1t + 8) — un (-, )| dt < C362, (3.1.19)
0

where C5 = (C1 + %CQ)CQ/]CO. But, the estimate (3.1.19) implies that u, €
WL2(0,T; H), ie., u € WH2(0,T; HY(0,1)). I

REMARK 3.1.1 Ifin Theorems 3.1.1 and 3.1.2 one assumes that the data
are weaker, namely uo € L?(0,1) and f € L*(0,T;L*(0,1)), then one gets
only the existence and uniqueness of a weak solution v € C' ([O,T ]; L?(0, 1))
(see Theorem 1.5.2). However, this u also belongs to L?(0,T; H'(0,1)).

Indeed, let (ug,) and (f,) be sequences in D(A) and WH1(0,T; H), respec-
tively, such that ug, — ug in H and f,, — f in L*(0,T; H) as n — oo. Then
the strong solutions wu,, corresponding to (ugy, fr), satisfy

llun () — wm ()l a + ”un,r — Um,r|lL2(0,6;H) <

< C4<||U0n — Uom ||z + | fr — fm||L1(0,t;H))
for all ¢ € [0, T]. This proves the assertion. I

In what follows, we are going to study the long time behavior of the solution
of problem (3.0.1)-(3.0.3). Intuitively, for large ¢, the solution approaches a
stationary solution of (3.0.1)-(3.0.2), provided such a stationary solution does
exist. Indeed, we shall see that under appropriate conditions, this is true.
The particular case when G(r, &) is linear with respect to £ has been studied
in [Morol, Ch. III, § 3]. We shall try to extend some results to the nonlinear
case. To do that, let us start with the following result.
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PROPOSITION 3.1.1

Assume (1.1), (1.2°), and (I.3). Denote by I the identity operator of H =
L?(0,1). Then, for every A > 0, the operator (I+XA)~* maps bounded subsets
of H into bounded subsets of H?(0,1).

PROOF Let A > 0 be fixed and let Y C H be an arbitrary bounded set.
Denote

up:= (I +XA)"'p forall p €Y. (3.1.20)

It is easily seen that the set {u, | p € Y} is bounded in Y. On the other hand,
(3.1.20) can equivalently be written as

up + ANAu, =p forall p e Y. (3.1.21)
Notice that (3.1.21) is similar to (3.1.12) (with a new parameter p, instead
of t). We shall first show that the set {u, | p € Y} is bounded in H'(0,1).
Indeed, if ¢ is the function defined in the proof of Proposition 2.1.1 (see
(2.1.13)), then it is easily seen that
(p— 0 = AAD,up — 0) i = |Jup — 03 + Nkolluy, — 017,
which implies that

lup = Ol + 20kolug, — V'1F < [lp — 0 — AAD||*.

Next, we can use an argument from the proof of Theorem 3.1.2 to get the
boundedness of the set {u, | p € Y} in H?(0,1).

THEOREM 3.1.3

Assume (I.1), (1.2°), and (I.3). Denote F:= A='0. Let F # 0, ug € H,
feL'(Ry;H), BC R? x R? be a mazimal cyclically monotone operator and
let u(t) = u(-,t) be the weak solution of problem (3.0.1)-(3.0.3). Then, there
erists a p € F' such that

u(t) = pin H, ast — oc. (3.1.22)

If, in addition, f € WYY (Ry; H), then u(t) converges toward p in the weak
topology of H?(0,1) and thus in the strong topology of C*[0,1], as t — oo.

PROOF Let f € WHY (IR, ; H). We shall show that for any € > 0,
{u(-,t) | t > €} is bounded in H?(0,1). (3.1.23)

As u is a strong solution (see Theorem 3.1.1), there exists a § € (0,¢) such
that u(-,d) € D(A). Then, u(-,t) € D(A) for all ¢ > € and the following
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estimate holds (see (1.5.7)):
otu
Z_ 7. < C€) — .
|5 60| < 15¢,e) = Aut o)l +
+/ 1fo (o)l ar do < 00 for all ¢ > €. (3.1.24)

On the other hand, as F' # (), we have that the trajectory
{u(-,t) | t > 0} is bounded in H. (3.1.25)

Indeed, it suffices to apply the estimate (1.5.8) (which is valid even for weak
solutions) with ui(t) = u(-,t), ua(t) =p € F, f1(t) = f(-,t), and fa(t) = 0.
On the other hand, we have by (3.0.1) that
n
ut) = (14 A7 (760 0 - 20
Now, by virtue of (3.1.24), (3.1.25) and (3.1.26), we obtain (3.1.23) (cf. Propo-
sition 3.1.1). Clearly, it remains to show (3.1.22) for any uy € H and
f € LY(Ry;H). Recall that D(H) = H. According to Theorem 1.5.4
it suffices to prove (3.1.22), for ug € D(A) and f(t) = 0. In this case,
u(-,t) = S(t)ug, ¢ > 0, where {S(t) | t > 0} is the semigroup of contrac-
tions H — H generated by —A. Notice that the trajectory {S(t)uo | t > 0}
is precompact in H, for every ug € D(A) (see (3.1.23)). This combined with
Theorem 1.5.5 concludes the proof. I

(-,t)) forall t >e.  (3.1.26)

REMARK 3.1.2 Under the assumptions of Theorem 3.1.3, every two
functions from F = A~'0 differ only by an additive constant.
Indeed, if p1,ps € F, then

kollpy — phlla < (Apr — Ap2,p1 — p2)m = 0.

Hence p} = ph, which proves the assertion. I

REMARK 3.1.3 The condition F # () is not always satisfied.
Indeed, let us consider the problem
p'=0, p(0)=0, p'(1) =1

Clearly, in this problem (I.1) and (I.2’) are satisfied and /3 is a subdifferential,
but it has no solution.

THEOREM 3.1.4

Assume (1.1),(1.2°), and (1.3). Let F:= A=10 be a nonempty set, & — K(r,§)
strictly increasing for a.a. r € (0,1), ug € H = L*(0,1), and f € L*(Ry H).
Then F contains only one element, say p, and

u(-,t) = pin H, ast — oo, (3.1.27)
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where u(-,t) is the corresponding weak solution of problem (3.0.1)-(3.0.3) or
(3.1.4)-(3.1.5). If, in addition, ug € D(A) and f € WL (Ry; H), then u(-,t)
converges toward p in the weak topology of H?(0,1), as t — oc.

PROOF An argument already used in the proof of Theorem 3.1.3 shows
that for ug € D(A) and f € WH(IR,; H), the corresponding trajectory is
bounded in H2(0,1). To show that F is a singleton, let p;,ps € F. We have

0= (Ap1 — Ap2,p1 —p2)u >

> /01 (K(r,pl(r)) — K(r,m(r))) (pl(r) —pg(r)) dr >0,

which implies that p; = po, since K(r,-) is strictly increasing for a.a. r €
(0,1).

It remains to show (3.1.27). According to Theorem 1.5.4 it suffices to show
(3.1.27) for every uy € D(A) and f(t) = 0. Fix ug € D(A) and let p be
a point of the w-limit set w(ug). Obviously, w(ug) is nonempty, since the
trajectory {S(t)ug | t > 0} is bounded in H?(0,1) and so it is precompact in
H. Moreover, according to Theorem 1.5.6, S(t)p € w(ug), for all ¢ > 0, and

1@ — 1% = Ip — pll% for all > 0, (3.1.28)

By the same result, p € D(A) and so S(t)p is a strong solution of (3.1.4) with
f(t) = 0. More precisely (see (1.5.6)),

+
Cfi—tS’(t)p + AS(t)p =0 for all t > 0. (3.1.29)
Now, by (3.1.28) and (3.1.29), it follows that
0= (AS(t)p,S(t)p — ﬁ)H = (AS(t)p — Ap, S(t)p — ﬁ)H for all £ > 0.

Since K (r,-) are strictly increasing, this implies that S(¢)p = p for all t > 0.
Hence p = p and w(ug) = {p}. I

3.2 Nonhomogeneous boundary conditions

Next, we shall assume that the right hand side of (3.0.2) is a nonconstant
function. As earlier indicated, (3.0.2) cannot be homogenized, because G
and [ are both nonlinear. The presence of the nonhomogeneous term s(t) in
(3.0.2) makes our problem more complex. Indeed, if we choose as in the case
of homogeneous boundary conditions H = L2(0,1) and we associate to our
problem a Cauchy problem in H, then it easily turns out that this Cauchy

©2002 CRC Press LLC



problem is nonautonomous. Instead of the time independent operator A given
by (3.1.1)-(3.1.2), we now have operators A(t), t > 0, defined by

D(A@) = {ve H(0,1) ] (G(0,'(0), -G (1.0/(1)) +
+5(t) € B(v(0), v(1)) } (3.2.1)
(A(t)v)(r) = —%G(r, V(1)) + K (r,v(r)) — f(r,t) (3.2.2)

for a.a. r € (0,1). So, problem (3.0.1)-(3.0.3) can be expressed as the following
Cauchy problem in H:
u'(t) + A(t)u(t) = 0, t >0, (3.2.3)
u(0) = uyp. (3.2.4)

We have the following existence and uniqueness result:

THEOREM 3.2.1

Assume (L.1), (1.2°), and (1.3). Let T > 0 be fized, ug € D(A), s €
W12(0,T;R?), and f € WHY(0,T; H). Then, problem (3.2.3)-(3.2.4) or
(3.0.1)-(3.0.3) has a unique strong solution

we Whe(0, T H) 0 L= (0, T3 H*(0,1) N WH2(0, T3 H'(0,1)).

PROOF For the beginning, we assume that f € W>°(0,7; H) and s €
W00, T;1R?). In this case, we can apply Theorem 1.5.9. Obviously, for
each ¢ € [0,T], the operator A(t) is maximal monotone (actually, for any
fixed ¢t € [0,T7], A(t) has the same form as A defined by (3.1.1)-(3.1.2)). We
are now going to show that the assumption (1.5.18) is fulfilled. Indeed, for
t1,t2 € [0,T], v1 € D(A(t1)), and vy € D(A(t2)), we have, by (3.2.1)-(3.2.3),
integrating by parts, and using the monotonicity of K (r,-) and 3,

7(1)1 — o, A(t1)v1 — A(tQ)UQ)H -

_ _/0 (G4 () = G r,wh(r) ) (5 () — ié(r)) dr +

Gl -

0

_/0 (K(r7 1 (7")) — K(r, vg(r))) (vl (r) — Ug(?")) dr +
+/0 (f(r,tl) — f(r, tQ)) (vl(r) — 1)2(7')) dr <

< —kollvh = vall + (F(t2) — f(t2),v1 —v2) y +
+(s(h) = s(t2), (01(0), v1(1) = (£2(0), v2(1))

R2
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Next we use the inequality
Iyl < V2[yllao,1) for all y € H'(0,1),

as well as the formulae,

t

f0) = ft)+ [ far,

t1

S(tl) = S(tz) + / ’ St('7t) dt,

ty

which give us
7(’01 — Ug,A(tl)Ul — A(tg)UQ)H S M”’Ul — 1}2”%{ + L(tl — t2)2,
where

M =

ko +1 1
5 and L = §||ft||2L°°(O,T;H) + %OHSIH%OO(O,T;]R?)'

Hence the condition (1.5.18) is satisfied (g(t) = Lt is evidently of bounded
variation). So, problem (3.2.3)-(3.2.4) has a unique strong solution u €
Wheo(0,T; H).

Now, suppose that s € W2(0,T;IR?) and f € WH'(0,T; H). Let (s,)
and (f,) be sequences of elements of W' >(0,7;1R?) and W1>°(0,T; H),
respectively, such that s,,(0) = s(0) and

5, — s in WH2(0,T;R?), f, — fin WHH(0,T; H), as n — oo.
Denote by u,, the solution of problem (3.2.3)-(3.2.4), where (s, f) is replaced
by (sn, fn). By a standard computation we get:

d
5%”“71(75 +h) — Un(t)”%{ + kollwn, (-t +h) — Un,r('at)”%{ <
St +h) = fa@lla [lun(t +h) — un (@)l 2 +

o | o e ) I

for a.a. 0 <t <t+h <T. On the other hand, as H'(0,1) is continuously
embedded into C[0, 1], (3.2.5) implies that

1
1
< 5||un<h>—uo\@,ws/ [su(r + 1) = su()| 2 dr +
0

[ (1l 41 = £l g+ 2+ 1) = 507 )

X ||un (T +h) —u (3.2.6)

T)HHdT
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for a.a. 0 <t <t+h <T, where C5 is some positive constant. Similarly, we
can see that

1 h
() = wolf < Cs [ () = 50+

h
+/0 (IAO)uollzr + 1 £n(7) = Fa(O) 1 + 2llsn(7) — 5(0)[|lm=) x
X ||t (T) — ug|| g d7 for all h € (0,T). (3.2.7)

Notice also that

l5n(7) = 5(0) 152 = H /OT si(0) dUH; < T/OT |50 (0)|[32 < Cor (3.2.8)

for all 7 € (0,7). Using (3.2.6)-(3.2.8), we can easily derive the following
estimates (see Lemma 1.5.2):

h
o) = wollr < Cot [ (1) = £l + 20 () = 50) )

< (a0 =l + s [ (e +1) = s, (lfs r)* +
+[;muw+hw<mwwH+2muT+m—wwww>m,

both for a.a. 0 < ¢ < t+h < T. Therefore, (uy ) is bounded in L> (0, T; H*(0,1)).
Moreover, inequality (3.2.6) implies that (uy ;) is also bounded in L?(0,T; H'(0,1)).
On the other hand, similar reasonings show that (u,) is a Cauchy sequence
in C([0,T); H) N L*(0,T; H'(0,1)). Denote by u its limit. We are going to
prove that u is a strong solution of problem (3.2.3)-(3.2.4).
Notice that

Rolltn,r (+£) = w3 < 11fa(t) = wi(8) = £(0) = A©O)uolla un(t) = uoll +
25 (t) = 5(0) e (I (8) = woll s + llun, o () = 1)

for a.a. ¢t € (0,7), which implies that (u,) is bounded in L>(0,T; H'(0,1)).
Now, using the same argument as in the proof of Theorem 3.1.2 (see also the
proof of Proposition 2.1.1) we can show that (u,, ) is bounded in L>(0,T; H).
So, u € Wh°(0,T; H) N L (O,T;HQ(O, 1)) and u(0) = ug. Moreover, it is
easily seen that (3.2.3) is satisfied for a.e. ¢ € (0,7). Actually, we can pass to
the limit in (3.0.1)-(3.0.2) using the information above. Finally, we have

k'() T—0

1
3 [ et 8) —ue 0l de < Ghut) —wolly +
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T—6

T—6
+C5/O [s(t +6) = 5(t)]| 72 dt+/0 (Hf(t+6) —F @), +
+4|s(t + ) — s(t)||]Rz) u(t + 8) — u(t) || dt < Cod?

for all 6 € (0,7), since u € WH>(0,T;H), f € WHY(0,T; H), and s €
W12(0,T;IR?) (see Theorem 1.1.2). Therefore, u, € W42(0,T; H) and this
completes the proof of Theorem 3.2.1. I

REMARK 3.2.1 Of course, Theorem 3.1.2 can be obtained as a direct
consequence of Theorem 3.2.1. However, we have preferred to discuss them
separately for the convenience of the reader. Indeed, the last result involves
some more complex estimates as well as a general existence result for time
dependent equations.

The case of a nonhomogeneous boundary condition, with G a subdifferential,
can be treated in a specific manner to obtain other results concerning the
existence of strong solutions. Actually, we shall reconsider this situation later,
in an abstract framework.

THEOREM 3.2.2

Assume (1.1), (1.2°), and (I.3). Let T > 0 be fized, s € L*(0,T;R?), f €
LY0,T;H), and uy € H. Then, problem (3.2.3)-(5.2.4) or (3.0.1)-(5.0.2)
has a unique weak solution v € C([0,T]; H) N L?*(0,T; H*(0,1)).

PROOF Let A,(t), t € [0,T], be operators defined by (3.2.1)-(3.2.2) with
(fn,sn) instead of (f,s). Consider the sequences (ugn), (sn), and (fy) of
elements of D(An(O)), W12(0,T;1R?), and W1(0,T; H), respectively, such
that, as n — oo,

Ugn — ug in H, s, — sin L*(0,T;1R?), and f, — f in LY0,T; H).

Such sequences do exist: for example, we can choose s,, such that s,(0) =0
and ug, € D(A) (see (3.1.1)), which is dense in H. Denote by u,, the strong
solution of (3.2.3)-(3.2.4) in which (uo, s, f) is replaced by (uon, fn,sn). By a
standard calculation we get

1 ko [*
§Ilun(t)—um(t)llfq+5 A [t (3 T) =t (-, 7) ||y dT <

< / (1al7) = Fan (it + 280(7) = S (Pll2) X
0
X 1t (7) — (7)1 i +

1
+§||“0n — uom||3r + Csllsn — SmH2L2(0,T;1R2) (3.2.9)
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for all ¢ € [0,T]. Dropping for the moment the second term on the left hand
side of (3.2.9), one obtains

[[tn () = um ()| < C1o(||u0n — Uomlle + [Isn — smllL20,75m) +
+llsn = smllrorme) + [1fa = meLl(O,T;H))
for all ¢ € [0,T]. This together with (3.2.9) yields
[ () = wn (B) | 21 + 1m.r = vn e[l 22 0,70m) <

< O (Jluon = womlz + 18w = sl 20wy +
Hlsn = smllz 0,12y + Il fn — fm||L1(0,T;H)) (3.2.10)

for all t € [0,T], where Cy; is a positive constant, independent on n, m, and
T. This concludes the proof.

REMARK 3.2.2 Obviously, (3.2.10) extends to two arbitrary weak solu-
tions, say u and @, corresponding to (ug, f, s) and (do, f, §):

Jut) = a(E) iz + ety = il 2020y <
< Cu(Jluo — diollar + lls = |z + s = Sls o rame +
+|f - f~||L1(0$T;H)) for all t € [0,T7. (3.2.11)

We have kept the L'-norm for later use of this estimate; the fact that Ci; is
independent of T' will be essential.

The next result is concerned with the asymptotic behavior of solutions as
t — oo. This is a difficult task for general nonautonomous evolution equa-
tions. Fortunately, our problem here contains only some nonhomogeneous
terms, f(t) and s(t). So, we can easily extend our asymptotic results from
the preceding section to the present case. The basic idea is to approximate
f(t) and s(t) by their truncated functions.

THEOREM 3.2.3

Assume (I.1), (1.2°), and (1.8). Let ug € H, f € LY(Ry;H), and s €
L*(Ry;R?) N LY (R, ;R?). If the solutions of (3.0.1)-(3.0.2) with f(t) = 0
and s(t) = 0 converge in H, as t — oo, then the weak solution of (3.2.3)-
(8.2.4) or (5.0.1)-(5.0.3) converges in H to a stationary solution, as t — oo.

PROOF For each n € IN*, define the truncated functions

_Jf@®) if0<t<n, _ [s(t) H0<t<n,
Fult) = {O otherwise, and sn(t) = 0  otherwise.
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We denote by w, the solution of problem (3.0.1)-(3.0.3) corresponding to
(g, fn, Sn). By our hypothesis, for each n € IN*, there exists a stationary
solution p,, such that

Un(t) — pp in H, as t — oo. (3.2.12)
On the other hand, using for instance (3.2.11), we can see that (p,) is a

Cauchy sequence in H, and so (p,) converges to some p € H. We shall show
that

u(t) — pin H, as t — co.

Indeed, by the inequality

[u®) = plla < [[ut) = un(®)lla + [lun(t) = palla + [P0 = Plla,

it follows that (see inequality (3.2.11))

[u(®) = pller < llun(t) = pnllm + ||pn =l +

w0 ([Tl ar) + [ g ar+
[T ar) < et ) = pulln

for n large enough. Therefore, taking into account (3.2.12), we get

limsup ||u(t) — pl|lg < € for all e > 0.
t—o0

Hence u(t) — pin H, as t — oo. I

3.3 Higher regularity of solutions

This is a special topic, less discussed in literature, but very important for
some applications, including singularly perturbed nonlinear boundary value
problems (see [BaMo3]), where higher regularity is needed for developing an
asymptotic analysis.

Here, we restrict our investigation to the following simpler problem:

ue(ryt) — upp(r, t) + au(r,t) = f(r,t), (r,t) € (0,1) x (0,7), (3.3.1)
ur(0,¢) Bru(0,1)

(ur(l,t)> < (ﬂgu(u))’ te(0,7), (3.3.2)

u(r,0) = uo(r), r € (0,1), (3.3.3)
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where a is some nonnegative constant and (31, (2 are some nonlinear mappings
(possibly multivalued). So, the present problem is still nonlinear and hence
some difficulties are expected to appear.

Notice that the case of nonhomogeneous boundary conditions can be re-
duced to the homogeneous case (3.3.2) by a simple change of the unknown
function:

a(r,t) =u(r,t) +r(1 —r)(alt)r + b(r)).
We have already proved some regularity properties of the solution. Let us
reformulate Theorem 3.1.2 for the present particular case.

PROPOSITION 3.3.1
Assume that

fewhH0,T5L%(0,1)); (

081,02 C IR x IR are mazimal monotone operators, (

up € H*(0,1); (3.3.6
(

{UO(O) c D(ﬁl)7 UO(l) S D(ﬁg),
up(0) € Brun(0), —uj(1) € Baug(l).

Then, problem (3.3.1)-(3.3.3) has a unique strong solution
ue W (0,T;L*(0,1)) N L>(0,T; H*(0,1)) N
NW2(0,T; H*(0,1)). (3.3.8)

REMARK 3.3.1 The assumptions (3.3.7) are called first order compati-
bility conditions.

It seems that, for multivalued $; and (2, no essential improvement of the
regularity result given by Proposition 3.3.1 is possible. This is an open prob-
lem. We are going to show, however, that any improvement of regularity is
possible for single-valued and smooth (; and 2. The main difficulty comes
from the nonlinearity of 8; and B2. The linear case is well known from [LaSoU,
Ch. VII, § 10], where the compatibility conditions, corresponding to our par-
ticular problem (3.3.1)-(3.3.3) with linear §; and (s, consist in the fact that
the time derivatives of 9%u/dr*, k = 0,1,..., which can be calculated from
(3.3.1) and (3.3.3), must satisfy boundary conditions (3.3.2) and equations
obtained from them by differentiation with respect to ¢t. Certainly, the case
of nonlinear 3, and J5 is more delicate. We continue with the following result
in this direction:

THEOREM 3.3.1
Assume that

f e W2L(0,T;L2(0, 1)), f(-,0) € H*(0,1); (3.3.9)
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the operators (31,032 are both everywhere defined on R, single-valued, and

Br, B2 € Wi (R), B >0, By > 0; (3.:3.10)
up € H*(0,1); (3.3.11)

and ug satisfies (3.3.7), where “€” is replaced by “=", as well as
20(0) = B1(u0(0))20(0), —z5(1) = B5(uo(1))20(1), (3.3.12)

where zg : [0,1] — R s defined by
20(r) = f(r,0) +ug (r) — auo(r) for all r € [0,1]. (3.3.13)
Then, the solution u of problem (3.3.1)-(3.3.3) belongs to
W22(0,T; H'(0,1)) nW>(0,T; L*(0,1)).

REMARK 3.3.2  The conditions (3.3.12) are called second order compat-
bility conditions.

PROOF Clearly, all the conditions of Proposition 3.3.1 are met and so
problem (3.3.1)-(3.3.3) has a unique solution u satisfying (3.3.8). Denote V' =
H'(0,1) and by V* its dual space. First we show that u; € W2(0,T; V™).
To this purpose, it suffices to prove (cf. Theorem 1.1.2) that there exists a
positive constant C' such that

L.dt < C6% for all § € (0,T). (3.3.14)

T—5
[ hutt8) = o)
0
Indeed, we have for a.a. t € (0,7 — ) and all ¢ € V,

(D, us(,t+6) —ur (-, 1))y = (Dt (-t + ) — U (-, 1)) —
—alg, ult +5) — u(t)) + (6, F(¢+8) — F(1)), (3:3.15)

where (-,-) denotes the pairing between V and V* (actually, in (3.1.15) this
is just the inner product of H = L?(0,1)). From (3.3.15) it follows that

<¢7ut("t + 6) - ut("t)> + <¢/aur('7t+ 6) - ur('?t» +
+(B1 (w0, 4 8)) — o (u<ovt>))¢<o> +
+(ﬁg(u(1,t+6)) — Ba(u(1,t) ))

Falg,ut +8) —u(t)) = (b, f(t+8) — f(t)). (3.3.16)

Taking into account (3.3.8) and (3.3.10), which in particular implies that 51
and [ are Lipschitzian on bounded sets, one can easily derive from (3.3.16)
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the estimate

||ut('7t + 6) - ut('7t)| %/*

< i (Jlut +6) —u®} +1F(E+8) = FOlF),  (3:3.17)

where C} is some positive constant. Now, (3.3.8), (3.3.9), (3.3.17), and The-
orem 1.1.2 lead us to the desired estimate (3.3.14). Therefore, z:= wu; €
W12(0,T;V*) and hence we can differentiate with respect to t the obvious
equation

<

(¢, ue(-, 1)) + (& ur (1)) + B1(u(0,1)) 6(0) +
+62 (u(1,4))¢(1) + alo, u(t)) = (¢, f(£))

to obtain that
(¢, 2e(-, 1)) + (&', 20 (1)) + g1(1)2(0,1)(0) +
+92(t)2(1,)¢(1) + ale, 2(1)) = (&, fr) (3.3.18)

for all ¢ € V and a.a. t € (0,T), where

91(t): = 1 (u(0,1)) and go(t): = B3 (u(1,1)).
In addition,
z(+,0) = zo, (3.3.19)

with zo defined by (3.3.13). It is easily seen that z is the unique solution of
problem (3.3.18)-(3.3.19) in the class of u;. Indeed, if we take in (3.3.18)-
(3.3.19) ft =0, 2 =0, and ¢ = z(-,t), then (cf. Theorem 1.1.3) we have

d

%H'Z(QHZ <0 for a.a. t € (0,7,

which clearly implies that z = 0.
Notice that z = u; satisfies formally the problem

ze(ryt) — zppe (1, t) + az(r, t) = fi(r,t), (r,t) € (0,1) x (0,7), (3.3.20)
Zr(oﬂt) _ ( ) (07 )

(—zr(l,t)> = ( DALt )> ,te(0,7), (3.3.21)

2(r,0) = zo(r), r € (0,1). (3.3.22)

By (3.3.8) and (3.3.10) it follows that g1,92 € H'(0,T) and g; > 0, go > 0.
Actually, problem (3.3.20)-(3.3.22) has a unique strong solution. To show
this, let us notice that this problem can be expressed as the following Cauchy
problem in H = L?(0,1):

2'(t) + B(t)z(t) = f'(t), t € (0,T), 2(0) = zo, (3.3.23)
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where B(t): D(B(t)) C H — H is defined by B(t)v = —v” + av and

D(B(t)) = {v € H*(0,1) | v'(0) = g1 (t)v(0), —v'(1) = g2(t)v(1) }.

As seen before (see Section 3.1), B(t) is a linear maximal monotone opera-
tor, for each t € [0,T]. Moreover, B(t) is the subdifferential of the function
o(t,-): H— (—o0, 0], given by

3 fo ( +av(x)2) dx+
o(t,v) = + (g1 (t)v(0)2 + go(t)v(1)?) if v € H(0,1),
00 otherwise.

For every t € [0,T], the effective domain D(d)(t, )) = HY0,1), i.e., it does
not depend on t. It turns out that the condition (1.5.15) of Theorem 1.5.8 is
satisfied. Indeed, for every v € H'(0,1) and 0 < s <t < T, we have

o(t,v) — ¢(s,v) = %(91(0 = g1(5))v(0)* + 5 (92() — g2(s))v(1)* =

_ %U(O)Q/S (%) dT—|—%U(1)2/S go(r)dr <

N =

t
< (vl + HU/H%I)/ (lgr ()l + 193 (7)) dr,
since H'(0,1) is embedded continuously into C[0, 1]. Therefore,

B(t0) < 9(5,0) + (1(6) — 7(5)) (9(s. ) + 3 [o1l}).
where .
10:=2 [ (6401 + 15l

So, according to Theorem 1.5.8, problem (3.3.23) has a unique solution z €
W2(0,T; H)NL>(0,T; H*(0,1)). Obviously, this z satisfies (3.3.18)-(3.3.19)
and hence it coincides with u;. So, we have already proved that

ue W>*(0,T; H)nWh>(0,T; H'(0,1)).
We are now going to show that
z =uy € L™(0,T;H)NL*(0,T,H'(0,1)).

To this purpose, we argue in a somewhat standard manner. So, we start from
the obvious estimates

2dtH 2t +h) = 2()|| 5 + || t+h) 01
+(g1(t+h)z(0,t + ) — g1 ))(z(O t+h) —2(0,t)) +
+(g2(t + h)z(1,t +h) — go(£)2(1, 1)) (2(1,t + h) — 2(1,¢)) <

< 7@+ R) = £ @ = t+h —zt)HH
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fora.a. 0<t<t+h<T, and

3= ZOHH+||Zr (1) = %[ +

+(g1(h)2(0, 91(0)20(0)) (2(0, h) — 20(0)) +
+(g2(h)2(1, (0)20(1 )( ) —20(1)) <
< Hfh(~, ZOHHH ZOHH for a.a. h € (0,7).

As uw € Whe(0,T; H'(0,1)) and B, 52 € W2(IR), we can see that g1, ga

loc

are both Lipschitz continuous. So, taking into account that g; > 0 and g5 > 0
in [0, 1], we derive from the above inequalities that

1 2

SHft '7t+h) fe( HHH 2(t+h) — 2(t HH+
+L1h|2(0,t + h) — 2(0,t)| + Lah|z(1,t + h) — 2(1,¢)|  (3.3.24)

fora.a. 0<t<t+h<T,and
2 2
2dh|| ZOHH + H’ZT’("h) - ZéHH <

< ||fh(', h) = B(0)zol[z[|2(h) — o]l +
+L1h|2(0, h) — 20(0)| + Lah|z(1,h) — z0(1)] (3.3.25)

for a.a. h € (0,T). Since H'(0,1) is continuously embedded into C[0, 1], we
get from (3.3.24)—(3.3.25) the following two estimates:

Tl 1) = 2 + a4 ) = 20 <

2dt
< ||ft st h) = LG 2+ h) = 20|y + 5 SCah” +
+- ||zr 4+ h) — 2 (-, HH §Hzt—|—h)—thH (3.3.26)
foraa. 0<t<t+h<T, and
1d 2 2
sz = 2ol + |2 h) = 2] <

1
< k) = BO)zoll l12(h) = 2ol + 51120 1) = 2]l +
1 1
+§Hz(h) - oni + 503]12 for a.a. h € (0,T), (3.3.27)
where Cy and C5 are some positive constants. Therefore,

d
G (7=t + 1) = 2O]) +e 7 [zt + 1) = )5 <
<2 felst+ h) = fi ()| g |2+ B) = 2(8)||, + C2h® (3.3.28)
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fora.a. 0<t<t+h<T, and

Do) — 0l < ol +
+2e 7| £ h) = B(O0)zol|, [|2(h) — =0, (3.3.20)

for a.a. h € (0,T). We drop for the moment the second term of the left hand
side of (3.3.28) and integrate the resulting inequality over [0, ¢]. Hence

2t +R) = 2@l < Ca([|2(k) = 2oy + R+
s [0 = 76 ds) (33.30)

for all 0 <t < t+ h < T. Similarly, starting from (3.3.29) we arrive at

h
2(h) — zo|lzr < Cs (h3/2 +/O I1£/(s) — B(0)zo|| ds) (3.3.31)

for all h € (0,7). Obviously, (3.3.30) and (3.3.31) yield z; € L>(0,T; H).
Using this conclusion together with (3.3.26), we may easily obtain, by means
of Theorem 1.1.2, that 2, € W12(0,T; H). This concludes the proof.

REMARK 3.3.3 If in Theorem 3.3.1 f is assumed to be more regular
with respect to r, then u is also more regular in r, since

Ut = Uppt — QUL + ft = Uprpr — QUpp + frr —auy + ft~
On the other hand, we can prove that
we W0, T; H'(0,1)) N W>(0,T; L*(0, 1)),

under appropriate assumptions on the smoothness of (1, B2, ug, f, and com-
patibility.

Indeed, one may use a reasoning similar to that of the proof of Theorem
3.3.1. This time, a problem of type (3.3.20)-(3.3.22) with nonhomogeneous
boundary conditions must be solved. Fortunately, the nonhomogeneous terms
in the boundary conditions are H'-functions and so Theorem 1.5.8 can again
be applied, with a slight modification of ¢. The corresponding ¢-dependent
operator is nonlinear, since its domain is an affine subset of L?(0,1). We leave
to the reader to formulate and prove this higher regularity result.

Of course, higher regularity with respect to r can also be obtained at the
expense of additional assumptions. Actually, the above procedure can be
repeated as many times as we want and so any regularity of the solution,
with respect to ¢t and r, can be reached under enough smoothness of the
data and compatibility conditions. More precisely, the H*(Qr)-regularity
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can be reached for every k € IN* and, hence, the C*(Qr)-regularity can be
established as well for any k& € IN*, due the Sobolev’s embedding theorem
(see, e.g., [Adams]).

REMARK 3.3.4 We have formulated Theorem 3.3.1 having in mind the
idea of getting enough information that allows us to go to the next level of
regularity. Notice, however, that our problem is parabolic and so in order to
get, for instance, that

ue W>*(0,T;L*(0,1)) nWh>(0,T; H'(0,1)),

we can relax our assumptions: It suffices that [y, (2 satisfy (3.3.10), up €
H3(0,1) satisfies (3.3.7), and

fewh?(0,T;L*(0,1)), f(-,0) € H'(0,1).
I

The reader may check this assertion by inspecting the proof of Theorem
3.3.1. Notice also, that some nonlinear cases of (3.3.1) can be studied by sim-
ilar arguments. Even higher order parabolic problems could be investigated
by the same technique, but we do not intend to go into further details.
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Chapter 4

Parabolic boundary value problems
with algebraic-differential boundary
conditions

We consider in this chapter the same doubly nonlinear parabolic equation
as in Chapter 3, namely:

ug(r,t) — %G(r, up(r,t)) + K (r,u(r,t)) = f(r,t) (4.0.1)

for r € (0,1) and t > 0. We associate with it the boundary conditions

—G(0,ur(0,8)) + B1u(0,t) 3 s1(t), t >0, (4.0.2)
u(1,8) + G(1,ur(1,8)) + Bou(l,t) 3 s2(t), t >0, (4.0.3)

as well as the initial condition
u(r,0) = up(r), r € (0,1). (4.0.4)

The same assumptions governing the nonlinear G and K will be required, i.e.,
(I.1) and (1.2’). We further assume that

(I.3’) The operators 31, 82 C IR x R are maximal monotone.

Notice that the boundary condition (4.0.2) is an algebraic one, while (4.0.3)
is of a different character, because it contains the time derivative u;(1,t) and
hence it is natural to call it a differential boundary condition. So, (4.0.2)-
(4.0.3) will be called algebraic-differential boundary conditions. The present
problem (4.0.1)-(4.0.4) is essentially different from the problem (3.0.1)-(3.0.3)
investigated in Chapter 3. In order to study this new boundary value problem,
we need another framework. More precisely, problem (4.0.1)-(4.0.4) will be
expressed as a Cauchy problem in the product space Hy: = L?(0, 1) x IR, which
is a Hilbert space with the inner product defined by

((Ulv a), (v2, b))H1 = /0 vy (r)va(r) dr + ab.

A product space setup has previously been used in different contexts by R.B.
Vinter [Vinter] and J. Zabezyk [Zabezl], [Zabcz2] (see also Chapter 6 below).
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In the present situation, we can again see that the choice of an appropriate
framework is an essential step toward the solvability and qualitative analysis
of a problem. Due to the special character of problem (4.0.1)-(4.0.4), we study
it in a separate chapter. However, the technique we shall use here has many
similarities to that of the preceding chapter.

As noticed before, (4.0.1) represents a nonlinear variant of the one-dimensional
heat equation. Also, it serves as a model for dispersion or diffusion phenom-
ena. Notice also that a differential boundary condition like (4.0.3) may appear
in the case of diffusion in chemical substances. More precisely, this condition
describes a reaction at the boundary, and the term including u,.(1, ) is respon-
sible for the diffusive transport of materials to the boundary (see [Cannon,
Ch. 7] for the linear case).

Let us also mention that problems of type (4.0.1)-(4.0.4) may appear as a de-
generate case of some hyperbolic problems with algebraic-differential bound-
ary conditions. More precisely, if in the telegraph system, with algebraic-
differential boundary conditions, the inductance is negligible and set equal to
zero, then a parabolic model of type (4.0.1)-(4.0.4) is obtained. Of course,
this simplified model is an ideal one, but it still describes sufficiently well
the corresponding propagation phenomenon, in the case of small inductances,
as proved by some recent results of asymptotic analysis [Barbu], [BaMol],
[BaMo2|, [BaMo3], [MoPer]. So, the study of the model (4.0.1)-(4.0.4) is
strongly motivated.

The boundary condition (4.0.2) is a nonlinear algebraic condition of Robin-
Steklov type. If s1(¢) = 0, it can be written in a simpler form. Indeed, if (I.1)
is satisfied, then clearly G(0,-) is invertible and G(0,-)~! is nondecreasing,
Lipschitzian, and continuously differentiable on IR. Moreover, it can easily be
seen that the operator

O3 CR xR, fsa:=G(0,))" bz,

is maximal monotone. So, (4.0.2) can be written as a usual nonlinear Robin-
Steklov boundary condition

—u,(0,t) + B3u(0,t) 20, ¢t > 0.

However, for convenience, we shall keep the initial form, taking also into
account that the above transformation is not possible in the general nonho-
mogeneous case.

The case where both the boundary conditions (4.0.2)-(4.0.3) contain deriva-
tives with respect to ¢t can also be considered. In this situation, the natu-
ral framework will be the space Hy:= L?(0,1) x R?, as we shall see later.
Also, a system of n parabolic equations with some mixed boundary condi-
tions (algebraic-differential boundary conditions) could be investigated. Such
problems are more complex, but they can be solved by a similar technique.

We mention that the model (4.0.1)-(4.0.4), with G(r,-) a linear function,
has been investigated in [Barbu], [BaMol], [BaMo2|, [MoPer].

©2002 CRC PressLLC



In the next section we shall consider the case in which (4.0.2) is a homoge-
neous algebraic nonlinear Robin-Steklov boundary condition, i.e., s1(t) = 0.
In Section 4.2 we allow this relation to be nonhomogeneous, i.e., s(t) # const.

4.1 Homogeneous algebraic boundary condition

Here we suppose that s1(t) is a constant. Actually, by slightly modifying
B1, we can assume that s1(¢) = 0. Define the operator A;: D(A;) C Hy — Hy,
H; = L%0,1) x R, by

D(A4;) = {(v,a) € H*(0,1) x R | a = v(1) € D(Ba),
v(0) € D(B1), —G(0,v(0)) + B1v(0) 3 0},  (4.1.1)
1

)
Al(v,a):(—%G(.’vl) K(0),G(LY(1) + fa).  (4.12)

The operator A; will help us to write problem (4.0.1)-(4.0.4) as a Cauchy
problem in H;.

PROPOSITION 4.1.1
Assume (1.1), (1.2°), and (1.3°). Then the operator Ay defined above is

mazimal cyclically monotone. More precisely, Ay is the subdifferential of
P1: H — (—00,00] defined by

1
{ (g(r, V(1)) + k(r,v(r))) dr + j1 (v(0)) + ja2(a)
Y1(v,a) = ifve H'(0,1), v(0) € D(j1), (4.1.3)
a= (1) € D(ja) and g(-v') € L}(0,1),
oo otherwise,

where j1,j2: IR — (—00,00] are proper, convex, and lower semicontinuous
functions such that 81 = 0j1 and o = 0ja, whilst g(r,-) and k(r,-) are given
by

13 €
g(r, &) :/0 G(r,7)dr and k(r,§) :/o K(r,7)dr.

In addition, the closure of D(A1) in Hy is the set L?(0,1) x D(32).

PROOF  Obviously, the function G(0,-): IR — IR is surjective. Therefore,
for every b € D(31) there exists a ¢ € IR such that

—G(0,¢) + B1(b) 20
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So, for every d € D(02) there exists a function vg: [0,1] — IR,
va(r) =b+cr+(d—b—c)r?,
such that (vg,d) € D(4;), i.e., D(A1) # 0. Now, we define the set
M = {(va+6,d) | 6 € C(0,1),d € D(B)}.
Obviously, we have

M C D(A;) C L*(0,1) x D(fy). (4.1.4)

Thus the closure of D(A;) in Hy is L?(0,1) x D(32), as asserted. Now, an
easy computation shows that A; is a monotone operator, with respect to the
scalar product of Hy. In order to prove the maximality of A;, we shall use
the equivalent Minty condition: R(I + A;) = Hy; see Theorem 1.2.2. So, let
(p,y) € Hy be arbitrary but fixed and consider the equation

(v,a) + A1 (v,a) 3 (p,y). (4.1.5)

We shall prove that (4.1.5) has a solution (v,a) € D(A1). In other words, we
shall show that there exists a v € H?(0,1) such that

o(r) — %G(n v'(r)) + K (r,v(r)) = p(r) for a.a. r € (0,1),
—G(0,/(0)) + B1v(0) 3 0,
G(1,0'(1)) + Bav(1) +v(1) 2 0.
By choosing
BC R xR, BEn) = (Bi€,n + Ban),

and K to be the mapping (r,€&) — £+ K(r,£), Theorem 2.1.1 implies that the
above problem has a solution v € H?(0,1). Hence A; is indeed a maximal
monotone operator.

On the other hand, it is easily seen that the function 1, given by (4.1.3),
is proper, convex, and lower semicontinuous (see also the proof of Proposition
2.1.3). We shall show that A; C 9vq, which implies by the maximality of
Ay that Ay = 9¢y. Let functions v and w satisfy (v,v(1)) € D(A;) and
(w,w(1)) € D(¢1). Then

1 (0, 0(1)) = 1 (w, w(1)) = /01 (90 () = g () ) dr +
+/01 (K(r.v() = K(r,w(r)) ) dr + 5 (v(0)) = 51 (0(0)) +
Ha(0(1) — 2 (w(1)) < /01 G () (' (r) — w' () dr +
[ 00) (o) — 0 40, 0(0) — w00) +

462 (v(1) — w(1)) for all §; € B1v(0), b2 € Bov(1).
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Now, by integrating by parts, we get
Y1 (v,v(1)) = ¥ (w,w(l)) <
(el ") () - (i)
= G(1,v'(1)) + 62 "\ v(1) w(l) ) ) g,
for all (w,w(1)) € D(¢1), 02 € Bov(1). Therefore, A; C 91y as claimed. I

REMARK 4.1.1 Obviously, an alternative proof of Proposition 4.1.1 is to
show directly that the subdifferential of i1 coincides with A;. However, the
above proof works also in the vectorial case, in which the unknown function
u takes its values in IR", each component of u satisfies an equation of type
(4.0.1), and f is defined on R* and it is not necessarily a subdifferential. Of
course, in this vectorial case A; is still maximal monotone, but not necessarily
a subdifferential. On the other hand, the above proof reveals that the maxi-
mality of A; reduces to the maximality of an operator of type (3.1.1)—(3.1.2&|
defined in L?(0,1).

In what follows, we are going to discuss the relationship between A; and
problem (4.0.1)-(4.0.4). So, we consider in the space H; the following Cauchy

problem
d U(t)> <U(t)) ( ft) )
— +A > , t>0, 4.1.6
i () v () > (46 (10
u(0) ) < Uo >
= . 4.1.7
(£) = (& L)
It is easily seen that for every strong solution of problem (4.1.6)-(4.1.7), its first
component u satisfies our original problem (4.0.1)-(4.0.4). Notice, however,
that & does not appear in the original problem and so, for some fixed uy,
f, s2, we have the possibility to choose &, to be any number in D(f33) or
even in D((3). Hence, it seems that problem (4.0.1)-(4.0.4) is not well posed.
This question will be discussed later. Anyway, it is obvious that problem
(4.0.1)-(4.0.4) is essentially different from problem (3.0.1)-(3.0.3).
Let us first discuss the existence of a strong or weak solution for prob-

lem (4.1.6)-(4.1.7); we call the first component u a strong, respectively weak,
solution of problem (4.0.1)-(4.0.4).

THEOREM 4.1.1

Assume (I.1), (1.2°), and (1.3°). Let T > 0 be fized, (ug,&) € L?(0,1) x
D(B3s), f € L (O,T; L?(0, 1)), and sy € LY(0,T). Then the Cauchy problem
(4.1.6)-(4.1.7) has a unique weak solution (u,&) € C([0,T]; Hy) with u €
L?(0,T; H(0,1)).
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If, in addition, f € L*(Qr), Qr = (0,1) x (0,T), and sy € L*(0,T), then
(u, &) is a strong solution and it satisfies

() =wu(l,t) for a.a. t €(0,T),

and the mappings (r,t) — Vtug(r,t), t — t&'(t) belong to L*>(Qr) and
L?(0,T), respectively. If, moreover, (ug,&) € D(11), then uy € L*(Qr),
u, € L*(0,T5L3(0,1)), and £ € H'(0,T).

If, in addition, ug € H?(0,1), (uo,uo(l)) € D(Ay), s € WHL(0,T), and
fewht(0,T;L%*0,1)), then

uwe W (0,T;L%0,1)) N L>(0,T; H*(0,1)) nW(0,T; H' (0, 1)),
and u(1,-) € WH>(0,T).

PROOF All the conclusions are either direct consequences of known the-
orems (see Theorems 1.5.1-1.5.3) or follow by arguments already used in the
proofs of Theorems 3.1.1 and 3.1.2. Of course, some effort is needed but no
essential difficulty appears and so the reader is encouraged to complete the
proof.

Notice, however, that the fact that u € L2 (O,T; HY(0, 1)) follows by a
standard reasoning starting from the last part of the theorem. Indeed, if
(uo,&) € L?*(0,1) x D(B2), f € L*(0,T;L?(0,1)), and s, € L*(0,T), we
approximate them with respect to corresponding topologies by sequences
((won,&on)), (fn), and (sa,) of elements from D(Ay), W1(0,T;L?(0,T)),
and WH1(0,T), respectively. Obviously, o, = ugn(1). The Cauchy problem
(4.1.6)-(4.1.7), with (fn, Son, Uon, Con) instead of (f,s2,u0,&), has a unique
strong solution (u,,&,). A standard calculation yields

2

2dtH (gn i - mg) ’Hl +]€0/01 (tnr (ryt) = U (r, 1)) " dr <
(LGN (e i)

2

H,
for a.a. t € (0,7T), and therefore
H (Z:g; - g::(?) HH lunr =t rllz2@o) <
R C
/ H (m 5%5?2)) ’H d9) (4.1.8)

for all t € [0,T], where C' is some positive constant and Q; = (0,1) x (0,1).
Clearly, (4.1.8) proves the assertion above.
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REMARK 4.1.2 Let (u,§) and (@,§) be two weak solutions of (4.1.6)-

(4.1.7), corresponding to some

(u07507f7 52)7 (1107507.]?7 §2) € LQ(O’ 1) X D(BQ) X Ll (07T7 LQ(Oa 1)) X Ll

respectively. Then
(4 =59)
<ol (e,

for all ¢t € [0,T).

+ llur = trllL2(q,) <

/H(32 )]

H,

On the link between problems (4.0.1)-(4.0.4) and

(4.1.6)-(4.1.7)

(0,T),

; d9) (4.1.9)

I

For simplicity, let us consider a particular case of problem (4.0.1)-(4.0.4) on

the interval [0, T:

ue(r,t) — upp(r,t) = f(r,t), (r,t) € (0,1) x (0,T),

(
u-(0,8) =0, t € (0,T),
w(1,t) +ur(1,8) =0, t € (0,7),
u(r,0) = ug(r), r € (0,1),

where ug € L?(0,1) and f € L! (O,T; L?(0, 1)) According to the above
theory we can associate with this problem the following Cauchy problem in

Hy=L?0,1) x R:

(u'(1),€'(t)) + Av(u(t),£(1)) = (£(1),0), t € (0,T),

(’LL(O), 6(0)) = (u07€0>7
where & € R and A; is given by

D(A4;) = {(v,v(1)) | v e H*(0,1),v'(0) =0},
Ay (v,v(1)) = (=0",0'(1)).

So, (4.1.14)-(4.1.15) can formally be expressed as

gg 3) - <_ulir(rl(é)t)> = (fét)>, te (0,7),
( 1) =0, te(0,T),
(u(0),£(0)) = (uo, &)
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The existence and uniqueness of a solution for problem (4.1.16)-(4.1.18) is
assured by Theorem 4.1.1. In particular, for every ug € L?(0,1), & € IR and
f € L*(Qr), this problem has a unique strong solution (u,§) with £(t) =
u(1,t) for a.a. t € (0,T). Of course, if f is more regular, for instance f €
W1(0,T; L*(0,1)), then (u(t),£(t)) € D(A;) for all ¢ € (0,7], since A; is a
subdifferential, and hence &(¢) = u(1,t) for all ¢t € (0,7]. Anyway, the first
component u of the solution of (4.1.14)-(4.1.15) satisfies the original problem
(4.1.10)-(4.1.13). However, &, does not appear in the original problem and so
we may take any & € R in problem (4.1.14)-(4.1.15). It seems that problem
(4.1.10)-(4.1.13) is not well posed. Indeed, if ug € L?(0,1) and f € L*(Qr)
are fixed and &p1, £y are two distinct real numbers, then the strong solutions
(u1,&1) and (ue, &) corresponding to (ug, &o1, f) and (ug, o2, f), respectively,
are distinct. Otherwise we would have

0= ul(l,t) — ’LLQ(I,t) = gl(t) — fg(t) for a.a. t € (O,T),
and this implies by the continuity of & and & that 0 = & (0) — &(0) =
&10 — €20, which is impossible. Therefore, problem (4.1.10)-(4.1.13) has an

infinite number of solutions corresponding to (ug, f). How do we explain
this?

u-(0,¢) =0 Up — Uy = f ue(1,t) —up(1,8) =0

0 u(r,0) = ug(r) 1 r

Actually, the boundary condition of (4.1.12) describes the evolution in time
of u(1,t). So, it is natural to prescribe an initial state for this evolution at the
boundary of the domain. Moreover, we are led to consider a Cauchy problem
in the space H; = L?(0,1) x R and the differential boundary condition is
included in the corresponding evolution equation in H;. This time, we have
a complete initial condition, i.e., we prescribe as an initial state at time ¢t =0
the pair (ug,&p). Therefore, the model (4.1.14)-(4.1.15) (which is a particular
case of problem (4.1.6)-(4.1.7)) is the right model, while the original model
(4.1.10)-(4.1.13) is incomplete and it exhibits the nonuniqueness property. In
classical textbooks one considers that ug is a smooth function and so wug(1)
makes sense. Actually, this is considered as an initial value for £(t) = u(1,t)
without a precise statement. So, the compatibility condition at the corner
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(r,t) = (1,0) of the domain is satisfied, and if f is also smooth, then a
classical solution of (4.1.10)-(4.1.13) does exist.

If the compatibility condition & = ug(1) is satisfied then a good regularity
is also given by Theorem 4.1.1. Indeed, if ug € H?(0,1) and & = wug(1),
then (up,&) € D(A1) and so for smooth f we have a strong solution, with
some additional properties, which obviously coincides to the classical solu-
tion. However, as A; = O, it is possible to have strong solutions even if
the compatibility condition is not satisfied. This case may arise in concrete
applications. Moreover, if ug € L?(0, 1), then ug(1) does not make sense, and
so the compatibility is meaningless. Now, it is clear that the correct model
is (4.1.14)-(4.1.15) and it admits a strong solution for every ug € L?(0,1),
¢ € R, and f € L?(Qr). For a strong solution (u,¢), we have £(t) = u(1,t)
for a.a. t and so the necessity of associating the Cauchy problem (4.1.14)-
(4.1.15) is not so evident. But, the equality () = u(1,t) is not true for weak
solutions (for example, in the case f € L! (O,T; L?(0, 1)) ). This means that
the evolution at the boundary, given by the function £(¢), is not so dependent
on the evolution in the interior of the domain, given by u(-,¢). This is a strong
motivation for the necessity of introducing the new unknown function £(¢) and
the new model, i.e., the Cauchy problem (4.1.6)-(4.1.7), which describes more
completely the physical phenomenon. So, the evolution of the phenomenon is
given by a pair of functions (u(t),£(t)), which at time ¢ = 0 starts from the
initial state (ug,&o).

Taking into account the above comments, we shall next study only the
Cauchy problem (4.1.6)-(4.1.7). In order to investigate the asymptotic behav-
ior of the solutions, as t — oo, we continue with a result on the compactness
of the resolvent of Ap:

PROPOSITION 4.1.2
Assume (I.1), (1.2°), and (1.8°). For every X\ > 0, the operator (I + \A;)~!
maps the bounded subsets of Hy into bounded subsets of H*(0,1) x R.

PROOF  We essentially follow the proof of Proposition 3.1.1. I

THEOREM 4.1.2

Assume (I.1), (1.2°), and (1.8°). Let Fy:= A7'(0,0) # 0, (ug,&) € L?(0,1)x
D(B32), and (f,s2) € L*(R; Hy). Then there exists a p € H*(0,1) such that
(p,p(1)) € Fy and the corresponding weak solution (u,&) of (4.1.6)-(4.1.7)
satisfies

u(t) — p in L*(0,1), (4.1.19)
£(t) — p(1) in R, (4.1.20)

as t — oo. If, in addition, (f,s2) € WHY(Ry; Hy), then £(t) = u(1,t) for
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all t > 0 and u(t) — p weakly in H?(0,1) and, hence, strongly in C1[0,1], as
t — oo.

PROOF We can reason as in the proof of Theorem 3.1.3. Notice first
that if (f,s2) € WH'(IRy; Hy), then the right derivative of (u(t),&(t)) =
(u(t),u(1,t)) is bounded for t > €, where € is a fixed positive number. On
the other hand, the condition F} # () implies the boundedness in H; of the
trajectory of the solution. Therefore, using a formula of type (3.1.26), we can
see that the set {u(t) | t > €} is bounded in H?(0,1) (cf. Proposition 4.1.2).
The rest of the proof is similar to that of Theorem 3.1.3.

REMARK 4.1.3 The condition F} # () is not superfluous. For example,

if G(r,6) =&, K(r,§) =0, 51£ =0, and $2€ = —1, then (1.1), (1.2°) and (I.3’EI
are all satisfied, but F; = A7'(0,0) is an empty set.

4.2 Nonhomogeneous algebraic boundary condition

In this section we assume that s;(t) is not a constant function. So, we
have a time dependent problem, which in turn leads to the following Cauchy
problem in H; = L?(0,1) x R:

(u'(t),€'(t) + Ar(t)(u(t),£(1)) > (f(t),52(1)), t >0, (4.2.1)
(u(0),£(0)) = (uo, &), (4.2.2)

where A;(t): D(A(t)) C Hy — Hy is defined by

A0 (w,0) = (= TG+ KC0), G WD) + (@),
D(Ay(t)) ={(v,a) |ve H2(O 1) a=v(1) € D(B2),
v(0) € D(61),G(0,0'(0)) + s1(t) € B10(0)}.

The Cauchy problem (4.2.1)-(4.2.2) is quite natural, more complete than the
classical problem (4.0.1)-(4.0.4).

THEOREM 4.2.1

(Existence and uniqueness of a strong solution). Assume (I.1), (1.2°), and
(1.3°). Let T > 0 be fired, (f,s2) € L*(0,T;Hy), Hi = L?(0,1) x R,
(uo,&) = (uo,uo(1)) € D(¥1), and sy € WH(0,T). Then the Cauchy
problem (4.2.1)-(4.2.2) has a unique strong solution (u,€) € W12(0,T; Hy)
with u, € L‘X’(O,T;LQ(O,l)). If, in addition, (uo,uo ) € D(A1 )), s1 €
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W2(0,7T), and (f,s2) € WH1(0,T; Hy), then (u,&) € WHe(0,T; Hy) and
we L>(0,T; H*(0,1)) nW2(0,T; H(0,1)).

PROOF To prove the first assertion of the theorem, we shall apply The-
orem 1.5.8. Indeed, it is easily seen that A;(t) = 91(t,-), t € [0,T], where
P1(t,-): H — (—00,00] is defined by

J (g(r, v'(r)) + k(r, v(r))) dr + j1 (U(O))+

. +j2(a) — s1(t)v(0) if v € H(0,1),
D1 (t, (v,a)) = J 2(0) € D(y). @ = o(1) € Do) (4.2.3)
. g(-,v") € L1(0,1),
oo otherwise.

According to Proposition 4.1.1, A;(¢) is a maximal cyclically monotone oper-
ator, for all ¢t € [0,T]. We have just to notice that j; is here replaced by the
function 6 +— j1(0) — s1(t)0. The effective domain of ¥4 (¢,-) is the same as
that of 11 defined in (4.1.3). Hence it does not depend on ¢t. Now, for some
(v,v(1)) € D(¢1) and 0 < s < t < T, we have

Y1 (t» (1)71)(1))) — (S, (v, v(l))) =
= —(s1(t) = 51(5))v(0) < [v(0)] /St |s} ()] d. (4.2.4)

On the other hand, it follows from (2.1.28) and the usual properties of proper,
convex, lower semicontinuous functions that

k
01 (5 (0,0(1))) = S0/ = Cullollr = Calo(0)] = Cafo(1)| = Ca,

where Cy, Cq, C3, and Cy are positive constants and || - ||z denotes the norm
of H = L?(0,1). Therefore,

[0(O)] < 1 (s, (v, 0(1)) ) + Cs]] (v, 0() [, + e (4.2.5)

where Cs and Cg are positive constants. By (4.2.4)-(4.2.5) it follows that the
key condition (1.5.15) of Theorem 1.5.8 is satisfied with

2(t) = / 15,(7)] dr.

So, according to Theorem 1.5.8, there is a unique strong solution (u,§) €
W12(0,T; Hy); hence, £(t) = u(1,t) for a.a. t € (0,7). We also have that
u, € L>(0,T5L?(0,1)) by the estimate (1.5.17).

The last part of the theorem follows by standard arguments (see also the
proof of Theorem 3.2.1).
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REMARK 4.2.1 The last part of Theorem 4.2.1 can also be derived as
a consequence of Theorem 1.5.9 (see also Theorem 3.2.1). This alternative
procedure is appropriate for the vectorial case, where A;(t) is not necessarily
a subdifferential.

THEOREM 4.2.2

(Existence and uniqueness of a weak solution). Assume (I.1), (1.2°), and
(1.3°). Let T > 0 be fized, f € L'(0,T;L*(0,1)), s1 € L*(0,T), s3 € L'(0,T),
ug € L?(0,1), and & € D(B2). Then the Cauchy problem (4.2.1)-(4.2.2)
has a unique weak solution (u,&) € C([0,T]; Hy) with u, € L*(Qr), Qr =
(0,1) x (0,7).

PROOF We adapt the proof of Theorem 3.2.2. So, take sequences
((uon,&on)), (s1n), (s2n), and (fn) of elements of D(A1,(0)), W2(0,T),
Wh1(0,T), and W1(0,T; L?(0,1)), respectively, such that

Uon — UQ in L2<0, 1), fOn — 60 in ]R, S1n — S1 in LQ(O,T),
Som — 8o in L(0,T) and f, — f in L' (O,T; L*(0, 1))7

as n — 0o. Above Aj,(t) is obtained from A;(t) by replacing (f,s1,s2) by
(fnsS1n, S2n). We denote by (u,,&,) the strong solutions, given by Theorem
4.2.1, of the Cauchy problem (4.2.1)-(4.2.2), in which (ug, &g, s1, 2, f) is re-
placed by (uon, &on, Sin, S2n, fn). By performing some computations that are
comparable with those in the proof of Theorem 3.2.2, we arrive at

| (un (1), un(1,8)) — (um(-,t),um(l,t))|}H1 +

T 9 1/2
—|—(/O Hun(.77')—um(.77)||H1(071) dT) <
< C(lluon = womlz2(0,1) + léon = Eom| + 510 = s10mll 120,77 +

1520 — s2mll 1 0.1) + [l — fm||L1(07T;L2(O’1))>

for all ¢ € [0, T], where C is a positive constant, independent of n, m, and T.
This clearly concludes the proof.

THEOREM 4.2.3

(Asymptotic behavior). Assume (1.1), (1.2°), and (1.3°). Let F; = A7*(0,0)
be nonempty, (Uo,ﬁo) € LQ(O’ 1) XD(/BQ)7 (fa 82) € Ll(]R-i-; Hl); 81 € L2(R+)7
and let (u,§) € C(Ry; Hy) with w € LY, (R4; H*(0,1)) be the corresponding
weak solution of problem (4.2.1)-(4.2.2). Then u(t) converges strongly in Hq
to an element of Fy, ast — oo.
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PROOF The basic idea of the proof is the same as in the proof of Theorem
3.2.3, in the sense that the functions f, s, so are approximated by their
truncated functions. We skip the details.

REMARK 4.2.2 One may also consider the case where both boundary
conditions are of differential type, that is

u(0,1) — G(0,u,(0,1)) + B1u(0,t) > s1(t), t > 0, (4.2.6)
uy(1,t) + G(1,u,(1,1)) + Bou(1,t) > s2(t), t > 0. (4.2.7)
In this case, we choose as a basic setup the space Hy:= L?(0,1) x R?, and

associate with the problem (4.0.1), (4.2.6)-(4.2.7), (4.0.4) the following Cauchy
problem in Ho

(ul(t)a gi (t)v gé (t)) + A2 (U(t), 51 (t)a 52 (t)) >
> (f(t),s1(t),s2(t)), t >0, (4.2.8)
(u(0),£1(0),82(0)) = (uo, &10, 20)- 4.2.9
The operator As: D(Ay) C Hy — Hs is defined by
D(Ay) = {(U,a,b) |ve H?(0,1), a= v(0) € D(f1), b=v(1) € D(ﬁg)},
—LG(v') + H(-,v)
A2(U>a7b) = —G(O,’U/(O)) +ﬂlaf
G(1,0'(1)) + Bab
Notice that in this case we have a quasiautonomous equation and we can take
advantage of this situation. Our comments concerning the well-posedness of
problem (4.1.14)-(4.1.15) are still applicable here and the correct model to
be taken into consideration is the Cauchy problem (4.2.8)-(4.2.9), in which
we prescribe as an initial state the triple (ug, £10,&20) (even if &1 and &9 do
not appear in the classical original problem). We do not insist more on this

subject, because its investigation would rely on arguments we have already
used before. I

4.3 Higher regularity of solutions

We consider next a simpler case in which the parabolic equation is a linear
one. More precisely, we are going to investigate the problem

ug(r,t) — upp(r, ) + au(r, t) = f(r,t), (r,t) € Qr, (4.3.1)
u,(0,) € Bru(0,t), t € (0,T), (4.3.2)
ur(1,t) + up(1,t) + Bou(l,t) 3 s(t), t € (0,7T), (4.3.3)
u(r,0) = up(r), r € (0,1). (4.3.4)
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Here a is a nonnegative constant and Qr = (0,1) x (0,7"). The algebraic
boundary condition can be homogenized and so we have assumed s;(t) = 0
and redenoted s3(t) by s(t). Now, let us reformulate the last part of Theorem
4.1.1 for the present situation:

PROPOSITION 4.3.1
Assume that
fewhr(0,T;L%(0,1)), s € Wh'(0,7), ( )
061, P2 C IR x R are maximal monotone operators, ( )
ug € H?(0,1),u0(0) € D(B1), ug(1) € D(f32), (4.3.7)
up(0) € Br(uo(0)). (4.3.8)
Then, problem (4.3.1)-(4.3.4) has a unique strong solution w in the sense
that (u(t),u(l,t)) is a strong solution of the associated Cauchy problem with
(uo,uo(1)) as the initial value. Moreover,
uwe Wh>(0,T;L*(0,1)) N L>(0,T; H*(0,1)) N
nw*2(0,T; H(0,1)), (4.3.9)
u(l,-) € WhH>(0,T). (4.3.10)

We continue with the following higher regularity result:

THEOREM 4.3.1
Assume that

fewh?(0,T;L%0,1)), s € W"(0,T); (4.3.11)
the mappings 31, P2 are everywhere defined on IR, single valued,
B1, Ba € W2°(R) with B; > 0 and B > 0; (4.3.12)
(uo,uo(1)) € D(Ay); (4.3.13)
(f(O), S(O)) — A (Uo, UO(l)) eVi:=
={(¢.¢(1)) | p € H'(0,1)}. (4.3.14)

Then, the solution u of (4.5.1)-(4.3.4) belongs to W22 (O,T; L?(0, 1)) NW 1o
(0,T; H'(0,1)), and u(1,-) belongs to W1>°(0,T).
PROOF Notice that here we have (see (4.1.1)),

D(A1) = {(v,0) | v € H*(0,1),b = (1), v'(0) € B1v(0)},

and so the condition (4.3.13) is equivalent to (4.3.7) and (4.3.8). According to
Proposition 4.3.1 our problem (4.3.1)-(4.3.4) has a unique solution u satisfying
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(4.3.9)-(4.3.10). Clearly, V; is a real Hilbert space, whose inner product is the
sum of the usual inner product of H'(0,1) and the ordinary multiplication
in R. Denote by V;* the dual of V; and by (-,-) the pairing between them.
Obviously,

(6 6(1), (W(8),ue(1,0) ) + (& ur () o) +
Fa(b.u(1)) 1o 1) + 51 (u(0,0)B(0) + B (u(1. ) (1) =
= (6, (1) 20,1 T 5(1)0(1) (4.3.15)

for all ¢ € H'(0,1) and a.a. t € (0,7). Using (4.3.15), we easily obtain (see
also the proof of Theorem 3.3.1) that

/T6 (W' (t 4 0), ue(1,t+6)) — (v (), u(1,1))| f/ dt < 062
0 1

for all § € (0,T], where C is a positive constant. This implies (cf. Theorem
1.1.2) that the function ¢ — (u'(t),u¢(1,t)) belongs to W2(0,T; Vy*). So, we
can differentiate (4.3.15) to conclude that z = u; satisfies the equation
((6.000), (/1) 26(1,1)) ) + (620 1)) oy + (6, 2(0)) o) +
+81 (u(0,4))2(0,)$(0) + B3 (u(1,1)) 2(1,1)$(1) =
— (6 S ) ooy + 5 D(D) (4:3.16)
for all ¢ € H'(0,1) and a.a. t € (0,T), as well as the initial condition

(2(0),2(1,0)) = (£(0),5(0)) — A1 (uo, uo(1))- (4.3.17)

It is easily seen that the problem (4.3.16)-(4.3.17) has a unique solution. For-
mally, (z(t),z(1,t)) satisfies the following Cauchy problem:

d

a(z(t),z(Lt)) + By (t)(2(t), 2(1,¢t)) =
= (f'(t),s'(t)), t € (0,T), (4.3.18)
(2(0),2(1,0)) = (f(0),5(0)) — Az (ug,uo(1)), (4.3.19)

where By (t): D(Bl (t)) C Hy — H; is defined by

D(Bi(t)) = {(v,0) | v € H*(0,1), b=v(1), v'(0) = g1(t)v(0)},
Bi(t)(v,b) = (—v" + av,v'(1) + g2()b),

with g1(t):= B (u(0,t)) and go(t):= B5(u(1,t)). According to Proposition
4.1.1, By (t) is a maximal cyclically monotone operator for all ¢ € [0, T, since
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it is the subdifferential of the function ¢, (t,-): Hy — (—00, o],

X 5 [ (0'(r)? 4 av(r)?) dr + 391 (t)v(0)% + $g2(£)b?

— 0
Uit (v 0) if v e H'(0,1) and b= v(1),
oo otherwise.

Clearly, the effective domain of (t,-) is the space Vj. Actually, problem
(4.3.18)-(4.3.19) has a unique strong solution (z,z(1,-)) satisfying

(z,2(1,-)) € WH2(0,T; Hy), 2, € L>(0,T; L*(0,1)), (4.3.20)

since Theorem 1.5.8 is again applicable. Indeed, the initial value is in V; (see
(4.3.14)), the right hand side of (4.3.17) belongs to L?(0,T; Hy), and the key
condition (1.5.15) of the quoted result is fulfilled, as the reader can easily
verify. Obviously, z also satisfies problem (4.3.16)-(4.3.17) and hence z = ;.
This fact and (4.3.20) complete the proof.

REMARK 4.3.1 If f is also regular with respect to r, then higher reg-
ularity of u with respect to r can also be derived by using (4.3.1) and the
conclusion of the above theorem.

On the other hand, we can continue the procedure to deduce that wusy; €
L?(Q7), under additional assumptions concerning the regularity of the data
and their compatibility with (4.3.2). Actually, we can obtain as much regu-
larity as we want, under appropriate requirements on the data.

REMARK 4.3.2 If the boundary condition (4.3.2) is linear, then an al-
ternative approach can be used to derive higher regularity of the solution of
(4.3.1)-(4.3.4). In this case the Cauchy problem associated to (4.3.1)-(4.3.4)
is a semilinear problem and its solution can be represented by a variation of
constants formula, which is the basic tool for this alternative method (see
[BaMo3, pp. 72-78]).
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Chapter 5

Hyperbolic boundary value problems
with algebraic boundary conditions

This chapter is dedicated to a class of partial differential systems of the
form

ug(r,t) + v (r,t) + K (7", u(r, t)) fi(r,t), (5.0.1)
v (r, ) + up(r,t) + Ko (r,v(r,t) = fa(r,t), 0<r<1,t>0, (5.0.2)

to which we associate the following algebraic boundary condition
(—u(0,t),u(1,t)) € L(v(0,t),v(1,1)), t >0, (5.0.3)
and initial conditions
u(r,0) = ug(r), v(r,0) =vo(r), r € (0,1). (5.0.4)

Here L C IR? x IR? is a nonlinear operator. Let us now introduce our main
hypotheses:

(H.1) Functions K7, K5:[0,1] x R — IR satisfy:

K1(-,€) and Ky(-,€) belong to L*(0,1) for all ¢ € R,  (5.0.5)
& Kqi(r,€) and £ — Ky(r,£) are continuous and
nondecreasing for a.a. r € (0,1). (5.0.6)
(H.2) The operator L C IR? x R? is maximal monotone.

Notice that the boundary condition (5.0.3) is very general so that many classi-
cal boundary conditions can be derived as particular cases of it. For example,
if L is the subdifferential of the function j:IR* — (—o00, 00| defined by

i(2,y) = 0 ifr=aandy=5,
NEY) =1 00 otherwise,

where a,b € IR are fixed, then (5.0.3) becomes

v(0,t) = a, v(1,t) =b, t >0,
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(bilocal boundary conditions). Another case we may consider is that in which
L is the subdifferential of the function ji:IR? — (—o0, 00| defined by

Ji(@,y) = {oo otherwise.

An easy computation reveals that in this case (5.0.3) reads as
u(0,t) = u(1,t), v(0,t) =v(1,t), t >0

(space periodic boundary conditions). It should be mentioned that many prac-
tical problems arising from physics and engineering can be regarded as par-
ticular cases of problem (5.0.1)-(5.0.4). For instance, the unsteady fluid flow
through pipes (possibly with nonlinear pipe friction) [LiWH], [StrWy] and
electrical transmission line phenomena (see, e.g., [CooKr| and the references
therein) can be described by mathematical models of type (5.0.1)-(5.0.4).
Also, the vectorial case of (5.0.1)-(5.0.4) (i.e., the case of n partial differential
systems of the form (5.0.1)-(5.0.2) connected by some algebraic boundary con-
ditions) is an appropriate model for integrated circuits (see, e.g., [GhaKe] and
[MarNe]) and for more complex problems of hydraulics, as for instance, the
fluid flow through a tree-structured system of transmission pipelines, [Barbu3],
[Iftimie], [Morol, p. 316].

We consider here the simplest case of such problems in order to make our
exposition clear and to better illustrate our methods. Some extensions will
however be discussed later.

5.1 Existence, uniqueness, and long-time behavior of so-
lutions

Our basic framework here will be the product space Hz: = L?(0,1)?, which
is a real Hilbert space with the scalar product defined by

(r.p2) 01.2) g, = | 2O+ [ paloatr) i

and the corresponding norm || - || a5,

@ p2) 5, = o1 200y + 12213200

We associate with our boundary value problem the operator As: D(A3) C
H3 — H3 defined by

D(As) = {(p,q) € H'(0,1)* | (= p(0),p(1)) € L(q(0),q(1))}, (5.1.1)
As(p.q) = (¢ + K1(,p),p' + Ka(-,q)). (5.1.2)
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PROPOSITION 5.1.1
Assume (H.1) and (H.2). Then As is a mazimal monotone operator and
D(A3) is dense in Hj.

PROOF Notice first that D(As) is not empty. Indeed, it contains at least
(™, a"),
p*(r)=(a+br—a, ¢*(r)=(d—c)r+ ¢ for all r € [0, 1], (5.1.3)

where a, b, ¢, and d are some real numbers such that ((c, d), (a, b)) e L.
Proving the monotonicity of As is just a simple exercise, involving the
monotonicity of Ki(r,-), Ka(r,-), and L. In order to prove the maximality
of Az, we suppose in the first stage that K; = 0 and Ky = 0. In this
particular case Az will be denoted by A5. We know that the maximality of
A% is equivalent to the surjectivity of I + A%, where I is the identity operator
on Hj (see Theorem 1.2.2). So, let (p,§) € Hs be arbitrary and consider the

equation
(p, @) + A3(p. q) = (B, Q) (5.1.4)

But (5.1.4) is equivalent to the problem of finding (p,q) € H'(0,1)?, which
satisfies

p+q’=ﬁ,q+p q, (5.1.5)
(= p(0),p(1)) € L(4(0),q(1)). (5.1
The general solution of the system (5.1.5) is given by
p(r) =cie” + e "+ p(r), q(r) = —cre” + coe 7" 4+ (1), (5.1.7)

where (p,q) € H'(0,1)? is a fixed particular solution of (5.1.5), and ¢y, co are
real constants. So, the question is whether there are some c1,co € IR such
that (p,q) given by (5.1.7) satisfy (5.1.6). But this reduces to an algebraic
equation in IR?, which has a solution. We leave the details to the reader. Now,
let us return to the maximality of As in the general case. Let (p,§) € Hs and
A > 0 be arbitrary. We consider the equation

(pv (J) + Alg(}?, (1) + (Kl)\('ap)vK2)\('7q)) = (ﬁ? (j)v (518)

where Kj(r,-) and Koy (r,-) are the Yosida approximations of Kj(r,-) and
Ks(r,-), respectively. Obviously, for every w € L?(0,1) the function ¢ —
Kix(r,w(r))is measurable in (0,1) and since

| K (r,w(r) | < [Kua(r,w(r)) = Kia(r,0)] + [K1a(r,0)] <
< %|w(r)| + [K1(r,0)],
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it follows that r — Ki(r,w(r)) belongs to L?(0,1). Moreover, according
to Theorem 1.2.7, the canonical extension (composition) w +— Ky (r, w(r))
is maximal monotone in L?(0,1), since it is everywhere defined, monotone,
and Lipschitz continuous. Similarly, w — Kay(-, w) is maximal monotone and
everywhere defined on L?(0,1). So, according to Theorems 1.2.7 and 1.2.2,
there exists a couple (px, qx) € D(As) satisfying (5.1.8), i.e.,

(Pa-@x) + A5(0x, ax) + (Kia(pa), Kaa(,a0)) = (B, ). (5.1.9)

We intend to pass to the limit in (5.1.9), as A — 0T, in order to derive the
maximality of As. Notice first that

{(px,q») | A > 0} is bounded in Hj. (5.1.10)
Indeed, if we denote
(P q") + A5(p",q") + (KA (- p"), Kax(,q7)) = (P}, 44), (5.1.11)

subtract (5.1.11) from (5.1.9), and multiply the resulting equation by (p) —
P*,qx — ¢*) with respect to the inner product of Hs, we get

[(xiax) = 0" a*)| , <1150 = 0%, @)y, forall A>0.  (5.1.12)
Here (p*,q*) is the couple defined by (5.1.3). On the other hand,
[ K (r.p* ()| < [E(rp* ()]s [Ka(r a7 (n)] < [Ka(r,q7(r)]
for all r € [0, 1]. Therefore, according to (H.1), the set
{(Ku(-p"), Kax(-q%)) | A > 0}
is bounded in Hs, ie., {p{,q5) | A > 0} is also bounded in Hs. This and
(5.1.12) imply (5.1.10).

Now, we multiply (5.1.9) by (px — p* + sgndh,qx — ¢* + sgnp)) to obtain
that (see also (5.1.10))

1Al 1 0.0y F 110A N L1 0.0y < —((@As2R), (P — P ax — )y, —
_<(K1A('7P,\)> (m—p*+sgnq&)> +C
Ko(han) ) \ax—a" +sgnph ) ) 7

where C'is a positive constant. Therefore, by making use of the monotonicity
of A5, Kyx(r,-), and Kayx(r,-), we get that

P51zt 0.0) + lgAll L1 0.1y < —(A5(p%, %), (px =P an — ¢7)) py, —
_((Ku(-,p*— Sgnq&)> (px—p“rsgnq&)) )
Kox(-,q" — sgnp)) ) "\ ax — "+ sgupy ) / .
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By (H.1) and (5.1.10), the last inequality implies that the sets {py | A > 0}
and {g) | A > 0} are bounded in W!(0,1). Hence, in particular,

{pr | A >0} and {gx | A > 0} are bounded in C0,1]. (5.1.13)

Since, for all r € [0, 1],
K ()] < 151 (s )]s Ko ()] < [ Kol (),

it follows by (H.1) and (5.1.13) that the set

{(K1a(,pr), Kax(,qx)) | A > 0} is bounded in Hj. (5.1.14)
Now, (5.1.9), (5.1.10), and (5.1.14) imply that

{(px,qx) | A > 0} is bounded in H*(0,1). (5.1.15)

So, at least on a subsequence, there exists

Ahm (px, qx) = (p,q) in C[0, 1]°. (5.1.16)

Since no danger of confusion exists, in the following we shall simply write
A — 0+ to indicate that some subsequence of (\) tends to zero.
Let us prove now that

(Klk('7p)\)7K2>\('aQ)\)) - (K1(7p)7K2<7q)) in H37 (5117)

as A — 0+ . To this purpose, notice first that for a.a. r € (0,1) and every
A>0,

[(T+ XK1 (r,) " palr) = p(r)] <
< (I + MK (r, ) pa(r) = (T + MKy (r,)) " p(r)| +
(I + MK (r, ) " p(r) = p(r)| < |palr) — p(r)| +
(I +AKL(r, ) p(r) = p(r)].
So, from (5.1.16) we have for a.a. r € (0, 1),
(I + \Ky(r, -))71p>\(r) — p(r) in L*(0,1), as A\ — 0 +.
Therefore, for a.a. r € (0,1), as A — 0+,
Kix(r,pa(r)) = K, (7“, (I + MK (r, -))_1;0)\(7“)) — Ki(r,u(r)). (5.1.18)
Notice also that for a.a. r € (0,1) and A > 0,

|Kia(r,pa(r)| < | K1 (r,pa(r))] < (5.1.19)
< max { |K1(r,co)l, | K1(r, —co)|} =:n(r)
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where ¢y = sup {|pA(r)| | A >0, 0 <r <1} < 0o (see (5.1.16)) and r — n(r)
belongs to L?(0,1). From (5.1.18)-(5.1.19) and by the Lebesgue Dominated
Convergence Theorem, we get

KlA('vp)\)_)Kl('ap) in L2(O71)a as A — 0+.
Similarly,
KQ)\(’vq)\) - K2(7q) in L2(O’ 1)7 as A — 0+7

i.e., (5.1.17) holds. Now, on account of (5.1.15)-(5.1.17), we can take the limit
in (5.1.9) to obtain that (p,q) € D(As) and

(p,q) + As(p, q) = (B, Q)

We have also used the fact that A% is maximal monotone. So, Az is maximal
monotone, too. In order to prove the density of D(As) in Hs, it suffices to
notice that the set

{(p*+ ¢1,4" + ¢2) | ¢1,02 € C§°(0,1)}

(which is dense in Hj) is included in D(Aj3). Here (p*,¢*) is again the couple
defined by (5.1.3). The proof is now complete.

REMARK 5.1.1 The above proof contains some technicalities, but we
could not avoid them, since no classical perturbation results are applicable
here directly.

REMARK 5.1.2 It is easy to show that A3 is not cyclically monotone,
i.e., Az is not a subdifferential. This is to make sure that we are handling a
hyperbolic problem.

As usual, we associate with problem (5.0.1)-(5.0.4) a Cauchy problem,

(u'(8),0' (1)) + As(u(t),v(t)) = (f1(t), f2(1)), t >0, (5.1.20)
(u(0),v(0)) = (uo,vo)- (5.1.21)

THEOREM 5.1.1

Assume (H.1) and (H.2). Let T > 0 be fized. Then, for every (ugp,vo) €
L?(0,1), (uo,vo) € Hy = L?(0,1)2, and (f1, f2) € L*(0,T; Hs), there exists a
unique weak solution (u,v) € C([0,T]; Hs) of (5.1.20)-(5.1.21). If, in addi-
tion, (ug,vo) € D(A3) and (fi, fo) € WH1(0,T; Hs), then (u,v) is a strong
solution, (u,v) € W1>(0,T; H3) and u,,v, € L*>® (O,T; L?(0, 1))

PROOF By Proposition 5.1.1, D(As) is dense in Hs, and so known results
(see Theorems 1.5.1 and 1.5.2) imply all the conclusions except the regularity
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property u,,v, € L* (0,T;L2(07 1)) To prove that, we start from the fact
that

Az (u(t),v(t)) = A5 (u(t),v(t)) + (5.1.22)
+<K1(-,u(t)),K2(«,v(t))> = (F1(t) = w(-,8), fo(t) — vi (1))

and so ¢ — Ag(u(t),v(t)) belongs to L>(0,T; Hs). We multiply (5.1.22) by

(U(t) 7p* + Sgnvr('at)vv(t) - q* + Sgnur('vt))

and continue with a reasoning similar to that already used in the proof of
Proposition 5.1.1. So, we can easily conclude the proof. Recall that p* ¢* are
the functions defined by (5.1.3). We leave the details to the reader, as an easy
but useful exercise.

REMARK 5.1.3 A strong (weak) solution of (5.1.20)-(5.1.21) will be
called a strong (respectively, weak) solution of problem (5.0.1)-(5.0.4). I

Comments and extensions

1. The above existence theory also works if the time derivatives wu;, v
in (5.0.1)-(5.0.2) are multiplied by some L*°(0, 1)-functions oy and s,
which are bounded from below by positive constants. In this case, we
have just to replace H3 by the following product of weighted L?-spaces:

Hy:=L? (0,L; a1 (r) dr) x L*(0,1; aa(r) drr).

So, after dividing (5.0.1) and (5.0.2) by a; and ag, respectively, we see
that the corresponding operator Az, defined by

1 _ It _ 1/0(1 0
D) = Do), Antoa) = (57, ) sl
is maximal monotone in Hs with respect to the weighted inner product

1

(102 (0.2) 5, = [ O dr+ [ pa)(rlosr)ar

provided (H.1) and (H.2) are satisfied. Indeed, the monotonicity of As
as well as its maximality in Hs reduce to the corresponding properties
of A3 in H3.

2. Moreover, the existence theory still works if K7 (r, ) and Ko(r,-) are per-
turbed by some Lipschitz continuous perturbations, even t-dependent.

©2002 CRCPressLLC



3. We have not considered the case of a nonhomogeneous boundary condi-
tion, say

(= u(0,t),u(1,t)) € L(v(0,t),v(1,t)) + (s1(t), s2(t)), t >0,

since such a condition can be homogenized by a simple transformation,
such as

a(r,t) = u(r,t) + (1 —r)s1(t) — rsa(t), o(r,t) = v(r,t).

By this trick, (5.0.1) will become ¢-dependent, but such a situation
can be handled by known t-dependent existence results, for instance
by Kato’s result (see Theorem 1.5.7). Indeed, we may assume in a first
stage, in addition to (H.1) and (H.2), that K;(r,-) is Lipschitz continu-
ous for a.a. r € (0,1) and fy, fa2, s1, s2 are sufficiently smooth so that
Kato’s key condition (1.5.12) is satisfied. Then, replacing K (r,-) by its
Yosida approximation Kiy(r,-), A > 0, and arguing as in the proof of
Theorem 5.1.1 (see also Proposition 5.1.1), we can develop a procedure
of passage to limit as A — 0+ so that the Lipschitz condition on K;(r, -)
can be dropped. The details are left to the reader.

4. Partial differential systems with higher derivatives of v and v with re-
spect to r can also be treated by a similar, but more complex theory.
More precisely, instead of v, and u,. we can consider some n-th order dif-
ferential operators Dv and D*u, where D* is the Lagrange adjoint of D,
and some boundary conditions are associated accordingly (see [MoPel]).

5. Multivalued nonlinearities K; and K5 can also be studied, but some
difficulties do appear and a more elaborated theory is needed in this
case [Morol, p. 245]. However, the treatment is interesting and useful
for applications involving distributed feedback control [Morol, p. 323,
as considered by Duvaut and Lions [DuvLi] for different models.

6. With some nonessential generalizations, the above existence theory cov-
ers the vectorial case, in which the system (5.0.1)-(5.0.2) is replaced by
n partial differential systems of type (5.0.1)-(5.0.2), with the unknowns
u;, v, © = 1,2,...,n, coupled by algebraic nonlinear boundary condi-
tions, [Barbud], [Iftimie], and [Morol, § IIT.4]. As said before, this case
fits some applications in hydraulics and electronic engineering.

7. Here we discuss only the case of initial conditions. The time-periodic
problem associated with (5.0.1)-(5.0.3) is investigated in [MoPe2].

Long-time behavior of solutions

We start with the following auxiliary result:
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PROPOSITION 5.1.2

Assume (H.1) and (H.2). Then, for every A > 0, the operator (I + AA3)~*
maps bounded subsets of Hsz into bounded subsets of H'(0,1)2, where I is the
identity operator of Hs, and As is given by (5.1.1)-(5.1.2).

PROOF Let A > 0 be fixed and let M C H3 be a bounded set. Denote
(g Vpq): = (I + AA3) ! (p,q) for all (p,q) € M. (5.1.23)

Obviously, the set {(upqg,vpq) | (p,¢) € M} is bounded in Hs. On the other
hand, (5.1.23) can be written as

1

As(tpg, vpg) = X((p’ q) — (upq; vpg)) for all (p,q) € M. (5.1.24)

But (5.1.24) is like (5.1.22) with ¢ replaced by (p,q). So, we can repeat the
same reasoning and deduce that the set

I+ )\Ag)ilMZ: {(quaqu) | (p,q) € M}

is bounded in H'(0,1)2. I

THEOREM 5.1.2

Assume (H.1) and (H.2). Let (ug,vo) € Hs, (f1, f2) belong to L'(R; H3),
Fy:= A31(0,0) be nonempty, Ki(r,-) and Ky(r,-) be strictly increasing for
a.a. v € (0,1). Lett — (u(t),v(t)) denote the weak solution of problem
(5.0.1)-(5.0.4). Then F3 is a singleton, say F3 = {(p,q)}, and (u(t),v(t))
converges in Hs to (p,q), as t — oo. If, in addition, (ug,vg) € D(A3) and
(f1, f2) € WY Ry Hs), then (u(t),v(t)) — (p,q) weakly in H'(0,1)? and,
hence, strongly in C[0,1]?, as t — oo.

PROOF Let (p1,q1) and (ps, g2) belong to F3. Then (p;, ¢;) € D(As) and
As(pi,q;) = (0,0), i = 1,2. Tt is easily seen that

(K1(rp1(1) = K (1,22 (1) ) (92 (1) = p2(1) =0,
<K2 (7‘, ql(r)) — Ko (7‘, qz(r))> (q1 (r) — qg(r)) =0

for a.a. ¢t € (0,T). Since K1(r, ) and Ks(r,-) are strictly increasing, p; = pa
and q; = ¢2. Thus F3 is a singleton: F3 = {(p,§)}. Now, let us assume that
(ug,v0) € D(A3) and (f1, fo) € WH(IR4; H3). Then (uv/,v") € L®(IRy; Hs)
(cf. (1.5.7) of Theorem 1.5.1). On the other hand, as F3 is nonempty, the
trajectory {(u(t),v(t)) | t > 0} is bounded in Hs. So, making use of the
formula

(u(t), v(1)) = (T + 45) 7 (A0, (1) — (' (1), (1)) + (u(t), v(1))),
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we deduce that the trajectory is bounded in H*(0,1)? (cf. Proposition 5.1.2).
Therefore, it is clear that the last assertion of the theorem can be obtained as
a consequence of the first one. In order to prove the first assertion, it suffices
to show that for every (ug,vo) € D(A3) and f1(t) =0, f2(t) = 0 (cf. Theorem
1.5.4). Fix (ug,vo) € D(As). The trajectory {S(t)(uo,vo) | t > 0} is bounded
in H1(0,1)%, where S(t), t > 0, denotes the contraction semigroup generated
by —As. It follows that the w-limit set

w(ug,vo) = {(p,q) € Hs | there exist ¢, > 0, n € IN, such that
lim ¢, = oo and lim S(¢,)(uo,v0) = (p,q) in Hs}

n—oo

is nonempty. By Theorem 1.5.6, w(ug,v9) C D(As). We shall show that
actually w(ug, vo) is a singleton. Let (p, q) € w(ug,vo) be arbitrary. We know
that the trajectory {S(t)(p,q) | t > 0} lies on a sphere centered at (p,q) (see
Theorem 1.5.6), i.e.,

1S @ 0) = 3,9 5, = |(P. @) = B D |, ¢ 2 0. (5.1.25)

On the other hand, t — S(t)(p, q) is a strong solution of the equation

%S(t)(p, 0)+ AsSt)(p.q) = 0, £ >0, (5.1.26)

since (p,q) € D(As). Multiplying (5.1.26) by S(¢)(p,q) — (P, ¢) and making
use of (5.1.25), we get

(A3S(t)(p, q),St)(p,q) — (p, ('j))H3 =0 for a.a. t > 0.

In other words, for a.a. ¢ > 0,

Using the strict monotonicity of Kj(r,) and Ks(r,-), we obtain by (5.1.27)
that

S(t)(p,q) = (p,q) for allt > 0.
Hence (p,q) = (P, q). Therefore, w(ug,vo) = {(p,§)}, as claimed. 0

REMARK 5.1.4 The conclusions of Theorem 5.1.2 are still valid under
some alternative assumptions. For instance, the strict monotonicity of K (r, -)
and K (r,-) can be replaced by the following: Ki(r,-) is strictly increasing
for a.a. r € (0,1) and L is injective in one of its variables (i.e., L(y1,y2) N
L(z1, 22) # 0 implies that either y; = 27 or y2 = 22). A similar condition is:
Ks(r,-) is strictly increasing for a.a. v € (0,1) and L™! is injective in one of
its variables. Such conditions are useful for applications, see [Morol, p. 314].
The reader can easily reproduce the proof of the modified theorem for the
case of these new conditions.
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5.2 Higher regularity of solutions

Different concepts of solution are important for the solvability of various
models arising in applications. For example, the water-hammer problem in
the case of a sudden stoppage of flow at the valve (see, e.g., [LiWH, p. 272],
and [Morol, p. 314]) can be solved only in the class of weak solutions. Indeed,
this is a problem of type (5.0.1)-(5.0.4) with the boundary conditions

u(0,t) = uy1, v(1,t) =0, t >0,

and the initial data are not compatible with these boundary conditions (the
initial velocity vg is a positive constant). This means that the couple (ug,vg)
does not belong to the domain of the corresponding operator As (see (5.1.1)-
(5.1.2)). Notice that the above boundary conditions can be regarded as
a particular case of (5.0.3), where L is the subdifferential of the function
ja: IR? — (—o0, o0,

. —uyz if y =0,
Jz(m,y)Z{ vy

00 otherwise.

For other applications, in which the data are smooth and compatible with
the boundary conditions, the concept of strong solution is more appropriate.
Moreover, the singular perturbation analysis of such problems [BaMo3] re-
quires higher regularity of solutions. Of course, enough smoothness of the
data and higher order compatibility are to be required. In the following, we
are going to illustrate a method to derive higher regularity of solutions for a
simpler case of problem (5.0.1)-(5.0.4), namely

u(r,t) + vp(r,t) + Ru(r,t) = fi(r,t), (5.2.1)
v(ryt) + up(r, t) + Gu(r,t) = fa(r,t),0<r <1, 0<t < T, (5.2.2)
—u(0,t) € B1v(0,t), u(l,t) € Bov(1,t), r € (0,1) (5.2.3)
u(r,0) = uo(r), v(r,0) =vo(r), r € (0,1), (5.2.4)

where R and G are nonnegative constants. Let us first restate the second part
of Theorem 5.1.1:

PROPOSITION 5.2.1
Assume that (81,02 C IR x R are mazimal monotone operators, fi,fa €
Wl’l(O,T;LQ(O,l)), and ug,vg € HY(0,1) such that vo(0) € D(B1), vo(1) €
D(62); and

—'LLO(O) € 51110(0)7 Uo(l) € 521)0(1). (525)

Then, problem (5.2.1)-(5.2.4) has a unique strong solution (u,v) such that
u,v € WH>(0,7;L%(0,1)) N L>(0,T; H'(0,1)).
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REMARK 5.2.1  The conditions (5.2.5) are called zeroth order compati-
bility conditions.

In order to get higher regularity results, we first consider the particular case
when R = G = 0. In this case, the general solution of system (5.2.1)-(5.2.2)
can be expressed by means of some formulae of D’Alembert type. This fact
helps us to prove the following C''-regularity result:

PROPOSITION 5.2.2
Assume that R=G =0, and let T > 0 be fixed. Assume also that By, B2 are
defined on R, single-valued, and
B1, B2 € CH(R) with 3] > 0 and 3} > 0; (5.2.6)
fla f2 S Cl ([OaT]v C[Oa 1])7
ug,vo € C10,1], and satisfy (5.2.5) as well as
f1(0,0) — v5(0) + B (v0(0)) (f2(0,0) — ug(0)) = 0, (5.2.8)
F1(1,0) = vh(1) — By (v0(1)) (£2(1,0) — up(1) = 0. (5.2.9)
Then, the solution (u,v) of (5.2.1)-(5.2.4) belongs to Cl(@)z, where Qr =
(0,1) x (0,T).

REMARK 5.2.2 The conditions (5.2.8)-(5.2.9) are called first order com-
patibility conditions. Those together with (5.2.5) are necessary conditions for
the C'-regularity of (u,v). Indeed, (5.2.5) are implied by the continuity of
(u,v), while (5.2.8)-(5.2.9) follow from (5.2.3) by differentiating and taking
then t = 0. I

PROOF of Proposition 5.2.2. The general solution of system (5.2.1)-
(5.2.2) with R = G = 0 is given by the following formulae of D’Alembert

type:

u(r,t):%/ ((fi+ fo)(r—s,t—s)+ (fi — fo)(r +s,t—s))ds+
3 (0 1)+l + 1), (5210)
v(r,t):%/ (fi+ fo)ir—s,t—s)— (fl—fg)(r+s7t—s))ds—|—
1

(rb(r —t) —Y(r+1))+, (5.2.11)

where ¢ and v are some arbitrary C'-functions. We consider that in (5.2.10)-
(5.2.11) f1 and fo are extended to IR x [0, T] by

filr,t):= fi(2—r¢) foralli =1,2, r € (1, 2],
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filr,t):= fi(—=r,t) foralli =1,2, r € [-1,0),

and so on. Obviously, these extensions belong to C*([0,7]; C(IR)). When
necessary, every function defined on Q7 will be extended in a similar manner.
The functions ¢: [—-T,1] — IR and :[0,1 + T] — IR appearing in (5.2.10)-
(5.2.11) can be determined from (5.2.3)-(5.2.4). Indeed, using (5.2.4), we get

o(r) = ug(r) + vo(r) and ¥(r) = ug — vo(r) for all r € [0, 1]. (5.2.12)

For simplicity, we shall assume that 7' < 1. Now, let us require that the
functions u, v given by (5.2.10)-(5.2.11) satisfy (5.2.3):

(fb(*t) + ¢(t)) +/0 fi(s,t —s)ds+

DN | =

+51 (%(q&(—t) — (1)) —|—/0 fa(s,t —s) ds) =0, (5.2.13)

(p(1—t)+p(1+1)) + i (1l —s,t—s)ds =

N | =

- 52(%@(1 —t)— (1 +t)) + /Ot fa(l—s,t—3) ds), (5.2.14)

for all t € [0,T]. It is easily seen that ¢, ¢ can uniquely and completely be
determined from (5.2.13)-(5.2.14). Indeed, setting

(6(—1) — (1)) + / fols,t — s)ds,

t
2(t):=z(o(1 —t) — (1 +1)) —|—/ fo(1—s,t—s)ds,
0
the equations (5.2.13)-(5.2.14) can be written as

(I+ B1)z1(t) = hy(t) and (I + Ba)2a(t) = ha(t) (5.2.15)

for all ¢ € [0, T], where

ha(t) = —(t) - / (hr — f2)(s.t — 5) ds,

t
0

hg(t)=¢(1—t)+/ (fi+ f2)(1 —s,t—s)ds.

As 31 and (B> are maximal monotone, it follows that z; and zo are uniquely
determined from (5.2.15) and so also ¢ and v are uniquely determined. More-
over, the compatibility conditions (5.2.5) and (5.2.8)-(5.2.9) imply that ¢ €
CH-T,1] and ¢ € C'[0,1 + T]. Therefore, by virtue of (5.2.10)-(5.2.11),

(u,v) € C1([0,T);C[0,1])*. Finally, as (u,v) satisfies system (5.0.1)-(5.0.2)
with R = G = 0, we can easily see that (u,v) € C* (@)2 I
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REMARK 5.2.3 Clearly, under the assumptions of Proposition 5.2.2,
problem (5.2.1)-(5.2.4) is equivalent with the system (5.2.10)-(5.2.14). But,
the problem (5.2.10)-(5.2.14) may have a solution under weaker assumptions
and, in this situation, it is quite natural to call it a generalized solution of
problem (5.2.1)-(5.2.4).

By revising the proof of the previous proposition, we can prove the following
result:

PROPOSITION 5.2.3
Assume that 1 and [ are single-valued and mazimal monotone, fi, f2 €
C(QT), and ug,vg € C[0,1] and satisfy (5.2.5). Then, problem (5.2.1)-

(5.2.4) has a unique generalized solution (u,v) € C(@)Q.

REMARK 5.2.4 Actually, the multivalued case for 5y, G5 is still allowed
in the last result, but we have in mind the higher regularity of (u,v) that
requires even differentiability of 8; and 5.

REMARK 5.2.5 Obviously, the generalized solution given by Proposition
5.2.3 satisfies (5.2.3) for every t € [0,7]. This solution is stronger than the
weak solution of problem (5.2.1)-(5.2.4).

On the other hand, it is easily seen that Proposition 5.2.3 is still true if gy,
(o are t-dependent, but under some continuity assumptions. In particular,
this does happen in the linear case

ﬁl(tvg) = al(t)fv /82(t7£) = a2(t)£ for all (tvf) € [07T} X ]Ra

where a1, as € C[0,T] are some nonnegative functions. Of course, instead of
(5.2.3), we shall have the boundary conditions

u(0,t) + a1 (t)v(0,t) = 0, (5.2.16)
u(1,t) — aa(t)v(1,t) =0, (5.2.17)

and (5.2.5) must be replaced by
UQ(O) + ap (0)’00(0) =0, UQ(l) — GQ(O)’UQ(l) =0. (5.2.18)

PROPOSITION 5.2.4

Assume that 81 and Py are single-valued and mazimal monotone, fy, fo €
L™> (07T; LP(O,l)), and ug,vg € LP(0,1), where p € [1,00). Then, problem
(5.2.1)-(5.2.4) with R = G = 0 has a unique generalized solution (u,v) €
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£>=(0,T; LP(0,1))°. If, in addition, fy, f» € C([0,T); L?(0,1))°, then (u,v) €
C([0,7]; L7(0,1))*.

PROOF We assume again, for simplicity and without any loss of gener-
ality, that 7' < 1. Let f1, fo € C([0,7]; L*(0,1)). From (5.2.12) and (5.2.13)-
(5.2.14) (or (5.2.15)) we have that ¢ € LP(=T,1) and ¢ € LP(0,14T). Indeed,
(I 4+ B1)~! and (I + (B2)~! are Lipschitzian and so, taking into account that
the functions (¢, s) — fi(s,t —s), (t,8) — fi(1 —s,t — s), i = 1,2, are both
Lebesgue measurable (see, e.g., [HewSt], p. 395), we can apply the Fubini-
Tonelli Theorem to deduce that ¢ € LP(—T,1) and ¢ € LP(0,1+T) (see, e.g.,
[Nicole, p. 258] or [HewSt]). Similar arguments show that the integral terms
in (5.2.10)-(5.2.11) belong to C([0,T]; L?(0,1)) as well. The other situation

of our proposition can be handled similarly. I

REMARK 5.2.6 The generalized solution (u,v) given by Proposition 5.2.4
does not depend on how f; and fo are extended to C([0,T]; L} (IR)) or

loc
L=(0,T; ¥, (R)).

REMARK 5.2.7 Proposition 5.2.4 is still valid for the linear case

Bi(t, &) = ar(t)€, Ba2(t,€) = aa(t)E,

where a1, as € C[0,T] are some nonnegative functions. I

Now, we are going to investigate the general case R > 0 and/or G > 0. Sup-
pose that the conditions of Proposition 5.2.3 are satisfied. Then we know that
problem (5.2.1)-(5.2.4) has a unique weak solution (u,v) € C([0,T]; L*(0, 1))2
(see Theorem 5.1.1). Actually, this solution is more regular. To show that
let us consider the operator B that assigns to each couple a = (ay, ) €

C’(@)2 the unique solution of system (5.2.10)-(5.2.14) with (f1, f2) replaced
by (fi — Rai, fa — Gas). By Proposition 5.2.3, this solution is in C(@)Q.
Consider that C(Qr ) is endowed with the norm || - ||,

lw]«: = supﬁe‘”t\w(r,tﬂ,
(rt)EQT

where 7 is a positive constant. Obviously, Z = C(Q7)? is a real Banach space
with respect to the norm

[[(w1,w2) | z: = max { wls, [[we]l. }-

By a straightforward computation it turns out that B: Z — Z is a strict
contraction:
|Ba — Ballz < plla —al z,
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where 0 < p < 1, provided ~ is a sufficiently large constant. Indeed, we have,
for instance,

t
‘/ (fi — Roq + fo — Gag)(r — s,t — s)ds —
0

t
0

_/(fl—Rd1+f2—G542)(T—8,t—s)ds <
t

< 2max{R7G}||a—07||Z/ e7t=9) gs <
0

2
< ~max{R,G}e" ||a —a|z for all t € [0,T].
Y

Therefore,
t
| [ 5= o+ o= Gan)r = st = 5y ds
0

t
_/ (fi = Ra+ fo — Gag)(r — s,t — s)dsHZ <
0
< 2 max{R, G} - .z

Using (5.2.12)-(5.2.14), with (f; — Rou, fo—Gaz) instead of (f1, f2), we obtain
similar estimates for ||¢(r—t)—o(r—t)||z and || (r+t)—¢(r+t)|z. To do that
we can use (5.2.15) and the fact that (I + 31)~! and (I + (2)~! are Lipschitz
continuous. So, for a sufficiently large v, B is indeed a strict contraction and
therefore, by the Banach Fixed Point Theorem, B has a unique fixed point.
Summarizing what we have done so far, we can state the following result:

PROPOSITION 5.2.5
Assume the conditions of Proposition 5.2.3. Then, problem (5.2.1)-(5.2.4)

has a unique generalized solution (u,v) € C(@)Q. More precisely, (u,v)
satisfies (5.2.10)-(5.2.14), where (f1, f2) is replaced by (f1 — Ru, f2 — Gv).

REMARK 5.2.8 By similar arguments, Proposition 5.2.4 can be extended
to the case of general coefficients R, G > 0.

Now, we are prepared to state and prove the following C!-regularity result:

THEOREM 5.2.1

Assume that R > 0, G > 0 and that f1, fo, B1, B2, ug, and vy satisfy all
assumptions of Proposition 5.2.2, except (5.2.8)-(5.2.9), which are replaced
by

£1(0,0) = Ruo(0) — v(0) +
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+61 (v(0)) (f2(0,0) — Gug(0) — uo(0)) = 0, (5.2.19)
f2(1,0) = Ruo(1) — 7fo(l)
— B3 (vo(1)) (f2(1,0) — Gug(1) — ug(1)) = 0. (5.2.20)

Then, the solution (u,v) of problem (5.2.1)-(5.2.4) belongs to Cl(@)z.

PROOF  The solution (u,v) exists and is unique, by Proposition 5.2.1.

Moreover, (u,v) € C(@)2 (see Proposition 5.2.5). Proposition 5.2.5 can be
extended to the case of t-dependent linear boundary conditions, in which

Bi(t€) = ar(t)§ and Ba(t,€) = az ()€,

where aj,ay € C[0,T] with a3 > 0, ag > 0. Thus there exists a unique
generalized solution (@, 7) € C (@)2 of the problem

e (r,t) + 0p(r,t) = —Ra(r, t) + fie(r,t), (5.2.21)
Ve(r,t) + (1, t) = —Gu(r,t) + for(r,t),0<r <1,0<t<T, (5.2.22)
i(0,t) + B1(v(0,£))5(0,t) = 0 for all t € [0, 7], (5.2.23)
a(1,t) — By(v(1,1))o(1,t) = 0 for all t € [0, 7] (5.2.24)
u(r,0) = f1(r,0) — Rug(r) — vy(r) for all r € [0,1] (5.2.25)
0(r,0) = fa(r,0) — Guo(r) — ug(r) for all r € [0, 1] (5.2.26)
On the other hand, (u,v) satisfies (5.2.10)-(5.2.14) with (f; — Ru, fo — Gv)

instead of (fi, f2). By differentiating (5.2.10)-(5.2.14) with respect to ¢, we
obtain that us, v; € L> (0,7 L?(0,1)) (see Proposition 5.2.1) satisfy (5.2.21)-
(5.2.26) in the generalized sense. By the uniqueness of the solution for (5.2.21)-
(5.2.26) in the class L> (0,77 L*(0, 1))2 (see Proposition 5.2.4 and Remark
5.2.8), we have that (us,v:) = (4,0) and hence (u,v) € Cl([O,T];C[O,T})Q.
Actually, using (5.2.1)-(5.2.2), we can see that (u,v) € Cl(@)2. I

REMARK 5.2.9 Analogous C*-regularity results can be obtained for k >
2.

For instance, let us point out how to obtain the C2-regularity. Of course,
the data wg, vg, f1, f2, 01, B2 have to be more regular and satisfy, in ad-
dition to (5.2.5) and (5.2.19)-(5.2.20), some second order compatibility con-
ditions, which can be derived in a natural way as necessary conditions for

C?-regularity. So, if (u,v) € 02(@)2 is a solution of (5.2.1)-(5.2.4), then it
satisfies, for all ¢t € (0,71,

—uys (0, 1) = B, (0, 8)) v (0,8) + B (v(0,£)) (v:(0,8))?,  (5.2.27)
wie(1,8) = B (v(1, ) v (1,8) + B (0(1,)) (ve (1, 1)) . (5.2.28)
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On the other hand,

uy = fir — Ruy — vy = f1r — R(f1 — Ru—v,) — (for — Gop — tyy),
vy = far — Gup — e = for — G(f2 — Gv —uy) — (fir — Ruy — vpr).

Therefore,
g (i,0) = f14(i,0) — R(f1(i,0) — Rug(i) — vg(i)) —
—(f2r(4,0) — Gy (i) — ug (i) =:w;, i=0,1, (5.2.29)
vy (i,0) = fou(i,0) — G(f2(i,0) — Guo (i) — ug(i)) —
—(f1r(i,0) — Rup (i) — vy (i) =:6;, i =0, 1. (5.2.30)

Taking t = 0 in (5.2.27)-(5.2.28) and using (5.2.29)-(5.2.30), one gets the
following second order compatibility conditions:

—wo = (1 (v0(0)) b0 + 57 (v0(0)) (f2(0,0) — Gug(0) — UB(O))Q, (5.2.31)
wi = By(vo(1))01 + B (vo(1)) (f2(1,0) — Gug(1) — up(1))*. (5.2.32)

We are now in a position to state the following C2-regularity result:

THEOREM 5.2.2

Assume that R > 0, G > 0, 31,02 € C*(R), 81 >0, 85 >0, f1,f2 €
C’l(@), Sty forr € C’(@), ug,vo € C?[0,1] and the compatibility condi-
tions (5.2.5), (5.2.19)-(5.2.20), (5.2.31)-(5.2.32) are all fulfilled. Then, the
solution (u,v) of problem (5.2.1)-(5.2.4) belongs to 02(@)2.

PROOF By Theorem 5.2.1, problem (5.2.1)-(5.2.4) has a unique solution
(u,v) € Cl(@)z. Recall that (%,9) = (ut,ve) is the unique generalized
solution of class C’(@)2 to problem (5.2.21)-(5.2.26). Actually, by Theorem
5.2.1, extended to the case of linear ¢-dependent boundary conditions, (i, v) =
(ug,v¢) € C*(Qr ). This implies that (u,v) € C*(Qr ), since (u,v) satisfies
system (5.2.1)-(5.2.2) and f1, fo € C’l(@).

REMARK 5.2.10 We have used in the above treatment the C*-spaces
as our framework. It seems that they are more appropriate for this hyper-
bolic problem than the energetic H*-spaces. On the other hand, it is clear
that every level of regularity for the solution of problem (5.2.1)-(5.2.4) can
be reached under enough regularity and compatibility of the data with the
boundary conditions.
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Chapter 6

Hyperbolic boundary value problems
with algebraic-differential boundary
conditions

In this chapter we consider the same hyperbolic partial differential system
as in the preceding chapter, but relabeled for our convenience as

wy(r,t) + ve(r, t) + Ky (r,u(r, t)) = fi(r,t), (6.0.1)

ve(r, t) + up(r, t) + Kg(r,v(r, t)) = fo(r,t), 0<r <1, t>0. (6.0.2)

This time we are interested in boundary conditions of algebraic-differential
type, i.e.,

—u(0,t) € B1v(0,1), (6.0.3)

ve(1,t) — u(l,t) + Bav(1,t) D e(t), t >0, (6.0.4)

where (1, B2 are some given mappings (possibly multivalued) and e: R — R.
Also, we associate with (6.0.1)-(6.0.2) the initial conditions

u(r,0) = ug(r), v(r,0) =wvo(r), 0 <r < 1. (6.0.5)

The case in which we have a nonhomogeneous algebraic boundary condition
instead of (6.0.3) will be omitted. Actually, its treatment requires easy argu-
ments, as we shall see later.

Such problems are suggested by some applications in electrical engineering
(see, e.g., [CooKr], [Morol, p. 322]). More precisely, a classical model from
transmission line theory is given by the telegraph system

Lus+v.+Ru=¢, Coy+u,+Gv=0,0<r<1,t>0,
with the boundary conditions
_U(Ovt) = ROU(O,t)v u(]-at) = Clvt(lvt) + B(U(l,t)), t >0,

and initial conditions at ¢ = 0. Notice that if the inductance L is negligible
(small parameter), then the corresponding reduced model (obtained for L = 0)
consists of an algebraic equation,
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as well as a parabolic problem of type (4.0.1)-(4.0.4) (see Chapter 4). The
coefficients multiplying u, v, and v(1,t) that appear in applications are
taken to be equal to 1 in (6.0.1)-(6.0.4). Actually, such a situation can be
solved by choosing an appropriate weighted space.

The assumption (H.1) of the preceding chapter is kept here and we further
assume that:

(H.2%) The operators (1,82 C IR x R are both mazimal monotone.

6.1 Existence, uniqueness, and long-time behavior of so-
lutions

Consider as a basic framework the space Hy = L?(0,1)? x R. This is a real
Hilbert space with the scalar product

1
((ph q1,¢1), (P2, g2, 02))H41 = /0 (pl(T)P2(7’) + Q1(7’)(J2(7")) dr + cico
and the associated Hilbertian norm. Define the operator Ay: D(A4) C Hy —
H4 by
D(A4) = {(p,q,¢) € H'(0,1)> x R | c = ¢(1) € D(B2),  (6.1.1)
A(p7Qa C) = (ql + Kl('ap)ap/ + KQ('7Q)) _p(l) + ﬁQC)- (612)

Of course, A4 is naturally connected with our problem (6.0.1)-(6.0.5), as we
shall see later.

PROPOSITION 6.1.1
If (H.1) and (H.2’) hold, then Ay is mazimal monotone and

D(Ay) = L*(0,1) x D(B32), (6.1.3)
with respect to the topology of Hy.
PROOF The monotonicity of A4 follows by an elementary computation.

In order to prove the maximality of Ay, fix an arbitrary (p1,q1,c¢1) € Hy and
consider the equation

(¢, ¢) + Aa(p,q,¢) 3 (p1,q1, 1) (6.1.4)
But, (6.1.4) can be equivalently written as
(p,q) + As(p,q) 3 (p1,q1), (6.1.5)
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where As is the operator Ag defined by (5.1.1)-(5.1.2) with L given by

D(L) = D(B1) x D(32), L(y1,y2): = (B1y1,y2 + Bay2 — c1).

Obviously, this L is maximal monotone in IR? and so, according to Proposition
5.1.1, there exists a pair (p,q) € D(As) satisfying Eq. (6.1.5). This means
that (p,q,q(l)) belongs to D(A4) and satisfies (6.1.4). Hence A4 is indeed

maximal monotone. The proof of (6.1.3) is immediate. I

Now, we consider in H4 the Cauchy problem

(u'(t),0'(1),€' (1)) + Aa(u(t), v(t),£(1)) > (6.1.6)
5 (A1), fa(t),e(t) >0,
(u(0),(0),£(0)) = (uo,vo,&o)- (6.1.7)

THEOREM 6.1.1

Assume (H.1) and (H.2’). Let T > 0 be fized. For every (ug,vo,&) €
L?(0,1)2 x D(B2), and (f1, f2,e) € LY(0,T; Hy) there erists a unique weak
solution (u,v,&) € C([O,T];H4) of problem (6.1.6)-(6.1.7). If, in addition,
ug,vo € H'(0,1), & = vo(1) such that (ug,vo,vo(1)) € D(As) and (f1, f2,€) €
WL(0,T; Hy), then (u,v,€) belongs to Wh>°(0,T; Hy), it is a strong so-
lution of problem (6.1.6)-(6.1.7), £(t) = v(1,t), 0 < t < T, and u,,v, €
L*>(0,T;L*(0,1)).

PROOF  All the conclusions follow from general existence results (Theo-
rems 1.5.1 and 1.5.2; see also (6.1.3)) with the exception of the last regularity
property, i.e., u,, v, € L™ (07 T; L?(0, 1)) To prove this, we can apply a famil-
iar technique (see Chapter 5). More precisely, we multiply (6.0.1) and (6.0.2)
by u(t) — uo + sgnv,(-,t) and v(t) — vo + sgnu,(-,t), respectively, to obtain:

vp(u —ug) + |vp| + K1(+, u)(u — ug + sgnwv,.) =
= (f1 = ue)(u —up — sgnoy),

ur(v —vg) + |ur| + Ko(,v) (v —vo + sgnu,) =
= (fa —v)(v—vg + sgnu,).

Therefore, by adding the last two equations and using the monotonicity of
Ki(r,-) and Ks(r,-) we arrive at:

1
0
| 5 ) = ) () = 00) dr + o Dl +
Hlur ()20 < i for aa. t € (0,T), (6.1.8)

where (' is a positive constant. We have also used (H.1) and the facts u,v €
Whee(0, T; L*(0, 1)) and f1, fo € C([O,T};LQ(O7 1)) On the other hand, by
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(6.0.3)-(6.0.4) and (H.2’), we have

)
/ a—(u(r, t) — uo(r)) (v(r, t) — vo(r )) dr >
0

(ve(1,) + Bav(1,t) — e(t) — uo(1)) (v(1,t) — vo(1))
(vr(

> >
> (ve(1,8) + Bavo(1) — e(t) —uo(1)) (v(1,1) —vo(1)) > =Ca  (6.1.9)

for a.a. t € (0,T), where Cy is another positive constant. We have also
used that e € C[0,T] and v, € L*(0,T). Now, clearly, (6.1.8) and (6.1.9)
imply that w,,v, € L>(0,7;L*(0,1)) and hence u,v € L*(0,T;CI0,1]).
By virtue of (H.1), this implies that Ki(-,u), Ka(-,v) € L*(0,T;L?*(0,1))
and so, as u and v satisfy the system (6.0.1)-(6.0.2), we may conclude that
Uy, Uy € L™ (O,T; L?(0, 1))

Comments and extensions

1. Let us first discuss the relation between the original problem (6.0.1)-
(6.0.5) and the Cauchy problem (6.1.6)-(6.1.7). If the data wug, vo, fi,
f2 are smooth functions and {, = vp(1) then problem (6.1.6)-(6.1.7) has
a unique strong solution and so £(t) = v(1,t), ¢t > 0, and the first two
components u, v satisfy the original problem (6.0.1)-(6.0.5). Notice that
&y does not appear in (6.0.1)-(6.0.5), because this is a classical model,
for which usually one looks for a smooth solution and the condition
& = vo(1) is implicitly assumed (even if it is not explicitly stated).
But, in the case of our Cauchy problem (6.1.6)-(6.1.7) this condition
may not be satisfied. Moreover, if (ug,vg, &) belongs to the closure
of D(A4) in Hy, which is L?(0,1)? x D(832), then vo(1) may not make
sense. In both cases the Cauchy problem (6.1.6)-(6.1.7) admits just a
weak solution. The same situation does appear when fi, fo, € are not
sufficiently smooth (see Theorem 6.1.1 above).

In such cases, £(t) does not coincide with v(1,t) anymore, i.e., it is not
the trace of v on the half-line {1} x {¢ | ¢ > 0}, which is a part of the
boundary of the domain. However, £(t) still represents an evolution on
that part of the boundary and, of course, an initial condition is needed,
ie., £(0) = & Therefore, it is clear that the Cauchy problem (6.1.6)-
(6.1.7) is well posed and represents a more complete model, since it
covers situations that are beyond the classical framework.

2. If instead of (6.0.3) we have a nonhomogenous algebraic boundary con-
dition, say
—u(0,t) € B1v(0,t) + s(¢), t > 0,

then we can homogenize such a condition by a simple change, namely

a(r,t) = u(r,t) + s(t), o(r,t) = v(r,t).
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Equation (6.0.1) will become ¢-dependent. However, this is not so bad,
because we are able to proceed as explained before, in Chapter 5 (see
Comments and extensions). As a matter of fact, those comments and
extensions are still valid for problem (6.0.1)-(6.0.5) with slight modifi-
cations.

Long-time behavior of solutions

We need again a compactness result for the resolvent of the operator appearing
in the Cauchy problem.

PROPOSITION 6.1.2

If (H.1) and (H.2’)hold, then, for every X\ > 0, the operator (I + AA,)™?
maps bounded subsets of Hy into bounded subsets of H*(0,1)? x IR, where Ay
is the operator defined by (6.1.1)-(6.1.2) and I is the identity operator of Hy.

PROF Fix a A > 0 and consider a bounded subset of Hy, say M =
{(pj.q;,cj) € Hy| j € J}, where J is some nonempty set. Let

(uj,vj,y;): = (I +AAs) " (pj,qj,c;) for all j € J. (6.1.10)
Obviously, the set {(u;,vj,y;) | j € J} is bounded in Hy. So, it remains

to show that the set {(u;,v;) | j € J} is bounded in H'(0,1)2. Notice that
(6.1.10) can equivalently be written as

1
v+ Ky (- uy) = X(pj —u;) forall j € J, (6.1.11)
1
uj + Ko (- v5) = X(qj —wv;) forall j € J, (6.1.12)
—u;(0) € B1v;(0) for all j € J, (6.1.13)
1 1
u;(1) € ij(l) + Bov;(1) — 3G for all j € J. (6.1.14)

Employing again a standard device (that has been used the last time in the
proof of Theorem 6.1.1), we can infer from (6.1.11)-(6.1.14) that the sets
{u} | j € J} and {v} | j € J} are bounded in L*(0,1).

THEOREM 6.1.2

Assume that (H.1) and (H.2’) hold, (uo,vo, &) € D(A4) = L*(0,1)? x D(B2),
(f1, fo,€) € L*(Ry; Hy), and Fy: = A;*(0,0,0) is nonempty. Moreover, as-
sume that:

Ki(r,-) and Ka(r,-) are both strictly increasing (6.1.15)
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for a.a. r € (0,1). Let (u,v,£):]0,00) — Hy be the weak solution of prob-
lem (6.1.6)-(6.1.7). Then Fy is a singleton, say Fy = {(p,4,4(1))}, and
(u(t), v(t),&(t)) converges strongly in Hy to (p,q,4(1)), as t — oc.

If, in addition, (ug,vo,&) € D(A4) and (fi, f2,e) € WHL(IRy; Hy), then
(u(t),v(t)) converges weakly in H'(0,1)? and, hence, strongly in C[0,1]* to
(5, d), as £ — oo,

The proof relies on Proposition 6.1.2 and is very similar to the proof of
Theorem 5.1.2. So, we leave it to the reader, as an exercise.

REMARK 6.1.1 Theorem 6.1.2 still holds if (6.1.15) is replaced by alter-
native conditions, such as:

(i) The mapping K;(r,-) is strictly increasing for a.a. r € (0,1) and at least
one of 1, (o is injective;
(ii) The mapping K(r, -) is strictly increasing for a.a. r € (0,1) and at least
one of ﬁfl, 62_1 is injective.
We again encourage the reader to prove Theorem 6.1.2 under each of the new
assumptions (i) and (ii).

6.2 Higher regularity of solutions

In this section we consider a special case of problem (6.0.1)-(6.0.5), namely

ug(r,t) + vp(r,t) + Ru(r,t) = f1(r,t), (6.2.1)
ve(r,t) + ur(r,t) + Go(r, t) = fa(r,t), 0<r<1,t>0, (6.2.2)
—v(0,t) = Rou(0,t), t >0, (6.2.3)
ve(1,8) — u(l,t) + Bu(1,¢) 3 e(t), t >0, (6.2.4)
u(r,0) = up(r), v(r,0) =vo(r), 0 <r <1, (6.2.5)

where R, G, Ry are some nonnegative constants, and 5: D(8) C R — R is
a nonlinear mapping. So, this problem is still nonlinear. We are going to
illustrate a new method to derive higher regularity. For the time being, let us
partly restate Theorem 6.1.1 for the case of problem (6.2.1)-(6.2.5):

PROPOSITION 6.2.1

Assume that 3 C R x R is mazimal monotone, (f1, f2,e) € WH1(0,T; Hy)
with Hy = L?(0,1) x R, ug,vo € H'(0,1) such that vo(1) € D(B), and the
zero-th order compatibility condition

—’U()(O) = RoUo(O) (626)
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is satisfied. Then, problem (6.2.1)-(6.2.5) has a unique strong solution (u,v)
with
u,v € WH>(0,7;L%(0,1)), v(1,-) € Wh>(0,T),
ur, vy € L°(0,T5L2(0, 1)),

in the sense that t — (u(t),v(t),v(1,t)) is a strong solution of Cauchy problem
(6.1.6)-(6.1.7) with & = vo(1) as adapted to the special case (6.2.1)-(6.2.5).

REMARK 6.2.1 Clearly, the assumptions on ug and vy in Proposition
6.2.1 say nothing else but that
200 = (uo,v0,v0(1)) € D(A4) =
= {(p.g.c) € H'(0,1)* x R | ¢ = ¢(1) € D(B), —q(0) = Rop(0)}.

I

In order to obtain higher regularity results we can use the classical basic idea
of formally differentiating our problem with respect to ¢, establishing some
regularity for the new problem, and then returning to the original problem
to derive higher regularity for its solution. Unfortunately, this is not a trivial
task in the nonlinear case. To do that, let us first denote

Wo: = (fl(o)va(O)ae(O)) - A4(u0,v0,v0(1)) =
= (f1(0), £2(0), €(0)) — (vy + Ruo, ug + Gvg, —uo(1) + Buo(1)).
Here 3 is assumed to be single-valued.
THEOREM 6.2.1

Let T > 0 be fized and assume that the following conditions are satisfied:
B:D(B) =R — R is single valued;

BeWnE(R) and f' >0 in R; (6.2.7)
fi, fo € W>>(0,T;L*(0,1)), e € W»™(0,T); (6.2.8)
20, Wo € D(A4) (629)

Then the strong solution (u,v) of problem (6.2.1)-(6.2.5) satisfies
u,v € W»*(0,T; L*(0,1)) nW"*°(0,T; H'(0,1)), v(1,-) € W»>(0,T).
PROOF By Proposition 6.2.1 we know that problem (6.2.1)-(6.2.5) has a

unique strong solution (u,v); that means that z(t) = (u(t), v(t),v(1,t)) is the
strong solution of the Cauchy problem (6.1.6)-(6.1.7), i.e.,

2'(t) + Asz(t) = F(t), t € (0,T), 2(0) = zo, (6.2.10)
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where

F(t) = (fl(t)va(t)ve(t))'
Denote by A} the operator A4 in the case § = 0. Clearly, A} is a linear
maximal monotone operator, with

D(A}) = D(As) = {(p.q,¢) € H'(0,1)> x R | ¢ = q(1), —q(0) = Rop(0)}.
Consider the operators B(t): D(B(t)) = Hy + Hy, defined by
B(t)(p, Q7c) = b<t)(0a O,C) - Fl(t)a

where b(t):= 3'(v(1,t)). Obviously, the operators E(t):= A} + B(t), 0 <
t < T, with D(E(t)) = D(Ay), are all maximal monotone (see Theorem
1.2.7). Moreover, since b € W1>°(0,T) and F € W2°°(0,T; Hy), there exists
a positive constant Lq such that

1Et)r — E(s)z]m, < Lolt — s[(1+ [zl m,),

for all x € D(A4) and all s,t € [0, T]. Therefore, according to Theorem 1.5.7,
the following Cauchy problem

w'(t) + E(t)w(t) =0, t € (0,T), w(0) = wo, (6.2.11)

has a unique strong solution w € W1-°°(0,T; Hy) such that w(t) € D(Ay), for
all t € [0,T). So, w(t) has the form w(t) = (a(t),v(t),o(1,¢)), t € [0,T). If
we denote by {S(¢): Hy — Hy |t > 0} the contraction semigroup generated
by —A/, then the respective solutions of problems (6.2.10), (6.2.11) satisfy

z(t) = S(t)zo + /Ot S(t — s)Fi(s)ds for all t € [0,T], (6.2.12)

w(t) = S(t)wo + /Ot S(t — s)Fa(s)ds for all t € [0,T], (6.2.13)

where

Fi(t):= F(t) — ((),O,ﬂ(v(l,t))),
Fy(t):= F'(t) — (0,0,b(t)5(1,¢)).

Since zg € D(A)) = D(A4) and Fy € Wh*°(0,T; Hy), we can differentiate
(6.2.12) (see Section 1.4) to obtain

Z'(t) = S(t)wo + /t S(t — s)F]{(s)ds for all t € [0,T]. (6.2.14)
0
Now, by (6.2.13) and (6.2.14) one has
leo(t) — 2(8) oty < / 1Fa(s) — Fi(s)]] , ds <
0

t
< c/ w(s) — 2/(s)|lu, ds for all t € [0,T],  (6.2.15)
0
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where
C:= |blleo,r) = Sup{|5'(v(1,t))\ ‘t € [0,7] }

Gronwall’s inequality applied to (6.2.15) yields w(t) = ( ) for all t € [0,T.
So z € W2>(0,T; Hy), i.e., u,v € WQ‘X’(O,T, L?(0,1 ) ) € W2(0,T).
Notice that w = 2’ satisfies

w'(t) + Ayw(t) = F3(t), t € (0,T), (6.2.16)
w(0) = wy, (6.2.17)

where

Fy(t): = —B(t)w(t) = F'(t) (0,0,6’ (v(l,t))vt(l,t)).

Since wg € D(A}) = D(A4) and F3 € WhH*(0,T; Hy), we can derive by
Proposition 6.2.1 that ., o, € L°(0,T; L?(0, 1)) Therefore, u,v € W
(0,7; H'(0,1)). I

REMARK 6.2.2 If] in addition to the assumptions of Theorem 6.2.1, we
suppose that fi,, for € L2(Q71), Q1 = (0,1) x (0,T), then u,v € H*>(Qr). To
see that, it suffices to use the system (6.2.1)-(6.2.2). Moreover, we can reach
as much regularity for (u,v) as we want, provided the data are sufficiently
smooth and satisfy suitable compatibility conditions.

REMARK 6.2.3 By using a similar technique we can investigate the
case in which the boundary conditions are both of differential type. The
basic framework for this case will be the product space L?(0,1)? x IR?. On
the other hand, the theory of the last two chapters applies partly to some
variants of problems (5.0.1)-(5.0.4) and (6.0.1)-(6.0.5) corresponding to the
cases r € IRy = [0,00) and r € R (instead of r € [0,1]); see [Morol, p. 309].
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Chapter 7

The Fourier method for abstract
differential equations

In this chapter we shall consider abstract differential equations of first and
second order. They are generalizations of parabolic and hyperbolic partial
differential equations, respectively. We shall show that the well-known method
of Fourier can be extended to some abstract cases. Most of our results on
existence and regularity of the solution are not new, but our point is to prove
them by the extended Fourier method. Of course, the representation of the
solution in the form of Fourier series is a great advantage.

Let T > 0 be fixed and let H be a real separable Hilbert space with the
inner product (-,-)y, which induces the norm | - ||g, [[ull% = (u,u)y. We
shall consider the following abstract differential equations

p(H)By(t) = f(t), 0 <t <T, (7.0.1)
Aty (t) + r(t)By(t) = g(t), 0 <t < T, (7.0.2)

where B: D(B) C H — H is a linear operator satisfying the hypotheses
(B.1)-(B.4) of Section 1.3 and p,q,r:[0,T] — [0,00), f,g:[0,T] — H are
given functions.

In order to apply a more general notion of solution for these equations, we
replace the operator B by its energetic extension Bg, which is the duality
mapping of the energetic space Hgr C H (see Section 1.3 and, for further
details, [Zeidler]).

7.1 First order linear equations

In this section we give some results, based on the Fourier method, for the
Cauchy problem consisting of the first order equation (7.0.1) and the initial
condition y(0) = yo. First we show that the extended Cauchy problem, which
is associated with the energetic extension Bgr of B, has a solution. Then
we assume more on B, yg, and f, and obtain further regularity on the solu-
tion. Also existence and regularity for solutions of the periodic problem will
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be investigated. Finally, an example will be given. For further details, see
[MoGeG].

THEOREM 7.1.1
Assume (B.1)-(B.4) of Section 1.3 and let p € L*°(0,T) with p(t) > po > 0
for a.a. t € (0,T). Ifyo € H and f € L*(0,T; Hy,), then there exists a unique

y satisfying

y € L*(0,T; Hg) N C([0,T); H) N H*(0,T; Hy), (7.1.1)
y'(t) + p(t)Bry(t) = f(t) for a.a. t € (0,T), (7.1.2)
y(0) = yo. (7.1.3)

PROOF Let e1,es,... and Ay, Az ... be given by 1.3.1. We write

Zyonen and f(¢) Z fn(t)e, for all ¢t € [0,T). (7.1.4)

n=1 n=1

Since yo € H and f € L?(0,T; H}), we have, for a.a. t € (0,7),

lyollZr = >~ A Wons IFONFr = 1B f O, = Z/\ falt

n=1

Yon = )\n(yo,en)H, fn(t) = )\n(Bglf(t)7en)HE

We are seeking a solution in the form

i t)en, t €[0,T). (7.1.5)

1

n=
Formally, the coefficients b,,(t) satisfy the following Cauchy problems, for
n € IN*,

bl (t) + Anp(t)bn(t) = fn(t) for a.a. t € (0,7T), (7.1.6)
bn(o) = Yon-

The problems (7.1.6)-(7.1.7) have unique solutions by, bs,... € H(0,T).
We multiply (7.1.6) by b,,(t) and integrate over [0,¢]. Then by p(t) > py and
(7.1.7),

t
S0+ [ 80605 < a1 (o)l ds <
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< Yo+ 5 fo s)ds + o fo ~2f2(s)ds(7.1.8)for all t € [0,¢] and
e>0. Choosmg € = po we arrive at

po—b2 /b2 d8<p0 y(m /)\ 2f.(5) (7.1.9)

for all € (0,T]. Since fo b2 (s) ds are bounded by terms of convergent series,
the series in (7.1.5) converges in L?(0,T; Hg) toward some y € L?(0,T; Hg).
Using again (7.1.9) we conclude by the Weierstrass M-test that the series
>, ATtby () converges uniformly on [0,7]. Hence y € C([0,T]; H). Now,
we observe from (7.1.6) that the series Y. A, 2b/ (t)? converges in L'(0,T).
This implies that the series Y, ¥/, (t)e,, converges in L?(0,T; H},) toward some
y* € L*(0,T; Hy). Let £ € C§°(0,T). Then in Hj, as N — oo,

fo dt%fO Zg 1bn( )endt
= fo > 1b ()en dt — — [i & (t)y(t) dt.

Thus, y € HY(0,T; H}) and y* = y'. Since Br: Hp — H}, is the duality
mapping, then

N
limsupH Anpbpe —pBEy‘ <
N—oo nz::l nene L2(0,T;H})
N
< limsup ||p|| , H bne —y‘ =
N—oo IPlle~o.r) HZ::I ez, Hg)

and

IS he ]

—HZB J(®),en)npen — B f|

_Hz.fn en_B lf’
L2(0TH )

L2( OTHE)

— 0,

L2(0,T;Hg)

as N — oo. Thus y, given by (7.1.5)-(7.1.7), is the desired solution.

It remains to prove the uniqueness of the solution. Let y; and yo be two
solutions of our Cauchy problem. We denote § = y; — y2. Then by the
linearity of B,

7' (t) + p(t)Bry(t) = 0 for a.a. t € (0,T), and g(0) = 0. (7.1.10)

2 is differentiable and

By Theorem 1.1.3, the mapping ¢ +— ng(t)HH

S [la®|5 = (7 ®),5) = —p1)|[§(1)|;,, <0 (7.1.11)
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for a.a. t € (0,T). Here (,-) is the pairing between Hg and its dual Hj,.
Since §(0) = 0, then §(t) = 0.
Theorem 7.1.1 is proved. I

REMARK 7.1.1 By (7.1.9) for all £ € (0, 7],

t t
polly ()% +pg/ ly(s)l17r,, ds+p§/0 Hy’(s)\\%{g ds < (7.1.12)
0
t 2
< 2polunlly +2 [ 17(6) By, ds, where pt = - 20—,
0 B 2(pj + ||p||L<’O(O,T))

which implies the continuous dependence of the solution on yy and f. I

THEOREM 7.1.2

Let f € L*(0,T; H) and assume the conditions of Theorem 7.1.1 on B and p.
If yo € H and y is given by Theorem 7.1.1, theny € C((O,T]; HE) Moreover,
ifyo € Hg, then y € C([O,T},HE)

PROOF Let t € [0,7T]. From (7.1.6)-(7.1.7) we obtain
A [p(s)d b [Cpmad
by (t) = yone " Jo P 4 / e Mo P4 () ds, (7.1.13)
0
from which, by Hoélder’s inequality,
2 t 2
ba(1)* < 2(yone )+ 2( / e I () ds ) <
0

2 _

1 t
< 2(yon) e 2W°t+—/ fn(5)* ds. (7.1.14)
)\np() 0

Let 6 € (0,7 be fixed. Since e = < 27! for any x > 0, then

2 1 t
b, ()2 < —Jon /n 2 s for all t € (6, 7). 7.1.15
(0 < o [P foralte 67) (119)

Since yo € H, then y € C([6,T];Hg), for all § € (0,7). Hence y €
C((0,T); Hg). If yo € Hg, we obtain by (7.1.14) that y € C([0,T]; Hg).
Theorem 7.1.2 is proved. I

The next theorem is a regularity result. We shall use the Hilbert spaces
Vi C H introduced in (1.3.14), Section 1.3.
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THEOREM 7.1.3
Let k € IN, f € L?(0,T;Vi_1), and assume all the conditions of Theorem
7.1.1 on B and p. If yo € Vj, then the solution y of (7.1.2)-(7.1.3) satisfies

y € L*(0,T;Viy1) N C([0,T]; Vi) N HY(0,T; Vi—a), (7.1.16)
2 2
pOHy(t)Hk +ngyHL2(O t;Vie+1) +p1Hy HL2(0 t;Vi—1) < (7117)
< ZPOHZUOHi + QHfHLz(O,t;Vk_l) for allt € (0,T7.

Moreover, if yo € Vi—1 and k > 0, then y € C((O,T]; Vk).

PROOF Let yo € Vi. Multiplying (7.1.9) by \£=2 we see that y €
L2(0,T;Vi_1). Now, we multiply (7.1.8) by A\, We see that the series
>, A5=1p,,(t)? converges uniformly on [0,7], whence y € C([0,T];V;). By
(7.1.6), y' € L*(0,T; Vi—1). We also obtain (7.1.17).

Let yo € Vk—1 and k > 0. We multiply (7.1.15) by Af~1. Then clearly
y € C([6,T]; Vi) for any & € (0,T). Hence y € C((0,7]; Vx). Theorem 7.1.3

is proved. I

Next we are seeking periodic solutions for (7.1.2). The following result
holds.

THEOREM 7.1.4
Let f € L?(0,T; H) and assume all the conditions of Theorem 7.1.1 on B
and p. Then there exists a unique y, satisfying (7.1.2), y(0) = y(T), and

y € L*(0,T;Hg)NC([0,T); H) N H'(0,T; Hy).
Moreover, if f € L?>(0,T;Vy_1) for some k € IN*, then
y € L*(0,T; Vi) N C([0,T); Vi) N H' (0, T; Vie—1).
PROOF We associate with equations (7.1.6) the periodic condition b, (0) =

bn(T). By an elementary calculation, we see that they are satisfied by b, €
HY(0,T), given by

t t
bn(t) _ —An f s)ds /(; ef)\nfs p(T) den(S) ds
T -1 pT
D, = (1 _e—/\n fo p(s) ds) / —An f p(T) dT ( )dS
0

Since 0 < po < p(t) < ||pl|ze (0,7, there exists a constant C; > 0 such that

D3<(f§ewo<“>f< |ds> / fals)? ds,

1 —e —X1poT
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where again Holder’s inequality has been applied. Hence there is a constant
C5 > 0 such that

T
ba(t)? < (;2/0 fn(s)?ds, forallt € T, n € IN*. (7.1.18)

Consequently the series in (7.1.5) converges in H, uniformly on [0,7]. Thus
its limit y € C([0,T]; H). By Theorem 7.1.1, it also belongs to L?(0,T; Hg)
with y' € L?(0,T; H;,) and it satisfies (7.1.2). By the periodicity of functions
by, it follows that y(0) = y(T).

Let f € L?(0,T; V_1). By (7.1.18), the series in (7.1.5) converges uniformly
in Vi on [0,7]. Thus its limit y € C([0,T];Vy). Theorem 7.1.3 yields y €
L2(0,T; Viy1)-

Theorem 7.1.4 is proved. I

Example 7.1.1

The following simple example, involving the heat equation, will clarify the
difference between the extended problem and the original one. Let  be
a nonempty bounded open set in RY with a smooth boundary, ¢,x > 0

constants and Qr = (0,7) x 2, where N € IN*. We choose H to be L?(Q)
with the ordinary inner product and D(B) = C§°(2), Bu = —Au, where
Au is the Laplacian of u. Clearly, B satisfies our hypotheses (B.1)-(B.3).
The energetic space is now Hp = H}(Q?), and Bg: Hg — H}, the energetic
extension of B, is given by

Bg(u)(v) = /QVu(x) - Vo(z) dr for all u,v € Hy(Q), (7.1.19)

while the Friedrichs extension A of B is given by D(A) = H ()N H?(Q) and
Au = Bgu. Let p(t) = k/c. Now, the problem y’ + pBy = f reads
cye(t, ) — kAy(z,t) = cf(t, x), (t,z) € Qr, (7.1.20)
with the Dirchlet boundary condition
y(t,x) =0, t € (0,T), = € 09, (7.1.21)
and the initial conditions
y(0,2) = yo(z), = € Q. (7.1.22)

The system (7.1.20)-(7.1.21) describes heat conduction in ; y(¢, ) represents
the temperature at point = at time moment ¢. Let us assume, for example,
that yo € L?(Q) and f € L?(Qr). Then there exists a unique solution y of
(7.1.20)-(7.1.22) with (—A)g instead of —A, which satisfies

y € C([0,T]; L*(Q)) N L*(0,T; Hy (@) N C((0, T]; Hy (2)
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with ¢/ =y, € L? (0, T; Hil(Q)). One should also notice that y is the gener-
alized solution of (7.1.20) in Sobolev’s sense:

/ y(t,x) (= coy(t, x) — KAG(t,x)) da dt = / cf (t,x)p(t, x) dx dt

T T

for each ¢ € C§°(Qr). If f € C§°(Qr), yo € C§°(2), and I is sufficiently
smooth, then y is a classical solution of y' + pBy = f with p(t) = /e,
D(B) = C§°(2), and B = —A. Hence the extended equation (7.1.2) is a
natural generalization of the original problem (7.0.1). I

7.2 Semilinear first order equations
Let us next consider the equation
y'(t) +p(t)By(t) = f(y)(), t € (0,T), (7.2.1)
where p: [0,7] — [0,00) and B satisfies the hypotheses (B.1)-(B.4) in Section
1.3 and y — f(y) is locally Lipschitzian and dominated by 3y’ and By. That

is why f(y) is said to be a perturbation. In order to be more precise, we define
for each ¢t € (0,7] and k € IN a Banach space and its norm:

Vi, = L2(0,; Viepr) N H (0,4 Vi—1), (7.2.2)

! 2 2 210,/ 2 1/2
lylly:, = @elly(s) s + 01l ()li-r) ds) . (7:2.3)
k.t 0

Let k € N, =0,1,...,k, K >0, yo € Vi1, n € L(0,T) and denote
Zu ={y € Viip | y(0) = wo, lyllyz < M}, for each M > 0. The following
condition will be used throughout this section.

(Hy) The function f maps Y;!p into L?(0,T; Vi—1). Moreover, for each M >
0, there exists ny; € L*(0,T) such that for a.a. t € (0,T), and for each
o, € Zy and v € V!,

[£@®) = FO O, <mu®lla=Bll3, +
+K (o) = B[}, + il &) =B O, ),
L@ <O (I, +1) +

+K (317, + 21 I )-
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THEOREM 7.2.1

Assume (Hy) and all the conditions of Theorem 7.1.1 on B and p. Let A\ be
the lowest eigenvalue of A. If yo € Vi and 2K)\l k <1, then there exists a
unique y € Y;! N C([0,T]; Vi) such that

y'(t) + p(t)Bey(t) = f(y)(t) for a.a. t € (0,T), (7.2.4)
y(0) = yo. (7.2.5)

PROOF Let N >0,t¢€ (0,7], and &£ € L'(0,T) be positive. We denote
o =2K\"% <1 and define an equivalent norm || - ||¢ + to | - Hy; by

2 S
e, = sup o™ 3 - where E¢(t) 1_0/ g(s)ds.  (7.2.6)

Let Zy = {y € Yilr 1 9(0) = o, [lyllyr < N} and o, 8 € Zx. By Theorem
7.1.3 there exist unique y,, yg € Zn N C([O, TJ; Vk) such that

Yo (0) = yo and ¢/, (t) + p(t) Buya(t) = f(a)(t), a.e. on (0,T), (7.2.7)
y5(0) = yo and yj(t) + p(t)Buys(t) = f(B)(t), a.e. on (0,7).  (7.2.8)

Since [ul|? < N;7F|ju||? for all k € IN, I = 0,1,...,k and u € Vj, we have
2 -k 2
HyaHYﬁt <] HyaHYk{t for all t € (0,T). (7.2.9)

By (H;) and (7.1.17), for all ¢ € (0, 7],
ol < 2palluol + 2l +2 [ o)l +1) ds <
< 3pollvll? + 20l 7, + 2K allys +
+50-0) [ Eys)e ol ds < 2ol +

1
+2”77||L1(0,T) + o-HaHYklt + 5(1 — O’)(GE"(t) — 1) ||04H?;,T
Now we see that
1
lyellZ < 2pollyolli + 2l o) + 51+ o)lallf (7.2.10)

We choose N large enough. Then y, € ZN, SO (0 — Yo MApS the (nonempty)
complete metric space Zy into itself. Next we choose M = e En(T)/2N and
use in Zy an equivalent norm || - ||,),, 7. By (Hy) and (7.1.17), we have

o —wallyy, < [ 2meColla =813, ds-+2 a7, <

(1_0)( nM(t>_1)Ha s +U”O‘_ﬁHY,§,t

Nt
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for all t € (0,T]. Thus

2
T

1
lva = vall},, - < 501+ ) =5 (7.2.11)

Now, a + y, is a strict contraction. By Banach’s fixed point theorem, there
exists~a unique o € Zy such that a = y,. ~Thus we have found a solution
y € Zy for (7.2.4)-(7.2.5). It is unique in Zx but maybe not in the whole

Y,!r. So, let § € Y;! be another solution of (7.2.4)-(7.2.5). We choose in
(7.2.11) M = max { ||y|\yk17T, ”g”YQ,T}' Then y = g, since

—_

ly =92, < s(L+0)lly—dl2,, 7 (7.2.12)

2
Theorem 7.2.1 is proved. I

Example 7.2.1
We modify Example 7.1.1. The continuity equation of energy reads

cye(z,t) + V- q(x,t) =0 for a.a. (z,t) € Qr, (7.2.13)

where q(t, z) is the density of heat flow. Instead of the ordinary Fourier’s law
for the heat flow density q(z,t) = —kVy(x,t) we assume that

q(z,t) = —kVy(x,t) +/0 L(Vy(z,s),s) ds, (7.2.14)

where L: RY x [0,7] — R is uniformly Lipschitzian with respect to its first
variable and measurable with respect to its second variable. Hence q(z,t)
depends on the whole history of the temperature gradient from 0 to ¢. A
more general theory on heat conduction can be found in [GurPip]. We define
f:L*(0,T; Hg) — L*(0,T; Hy,) by

(v, fu)(t)) = %/0 /Q L(Vu(z,s),s) - Vo(z) dz ds (7.2.15)

for all v € Hg. Let yo € L?(Q). Then all conditions of Theorem 7.2.1 are
satisfied with k = [ = K = 0. So the problem (7.2.13)-(7.2.14), (7.1.21)-
(7.1.22) has in Sobolev’s sense a unique generalized solution

y € C([0,T); L*(Q)) N L*(0, T; Hy(Q)) N H' (0, T; H~ ().
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7.3 Second order linear equations

In this section we shall consider briefly the equation (7.0.2) with initial
values. We state directly the following theorem.

THEOREM 7.3.1

Assume (B.1)-(B.4) and that ¢ € L*(0,T), € WHY(0,T) and there exists
ro > 0 such that r(t) > 1o, for all t € [0,T). If yo € Hg, y1 € H, and
g € L*(0,T; H), then there exists a unique y such that

y € C([0,T]; Hg) N CH([0,T); H) N H*(0,T; Hy,), (7.3.1)
y'(t) +qt)y' () +r()Bey(t) = g(t) for a.a. t € (0,T), (7.3.2)
y(0) =yo and y'(0) = y1. (7.3.3)

PROOF  We are again seeking the solution in the series form y(t) =
> bu(t)e, and so we begin with the Cauchy problems

bl (t) + q(t)b),(t) + Ao (t)bn(t) = gn(t) for a.a. t € (0,T), (7.3.4)
bn(o) = Yon, b%(O) = Yin,
where n € IN* and

Yon = (yOa en)HE = An(yOa en)Ha Yin = An(yl, en)H, (736)
gn(t) = An(g(t),en)n. (7.3.7)

By classical theory, these Cauchy problems have solutions b,, € H2(0,T). We
multiply (7.3.4) by b/, (¢) and integrate over [0,t]. Then by (7.3.5)
1 / 2 ! / 1 2
20 (&) +An [ 1()ba(s)b(s) ds < Sur, +
0
t
+/ (gn ()b, (s) — q(s)bl,(s)?) ds for all t € [0,T].
0

We integrate the second term by parts and use r > rg. Then
t
b, (8) + 70 Anbn (8)* < 7(0)Anyiy + Yin + / |9n (s)| b7, (s)] ds +
0

Yl ! 2 ARY
+/o (%|r (s)|+1+ |q(s)|) (roAnbn(s)® + bl (s)) ds

for all t € [0,7]. Using the Gronwall type inequality (Lemma 1.5.2), and
q,7" € L'(0,T), we conclude that there exists a constant C3 > 0 such that

t 2
b (1) + rodnbn(t)? < Cs <yfn + Ay, + (/ lgn(s)] ds) ) (7.3.8)
0
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for each t € [0,7] and n € IN*. Combining (7.3.8) and (7.3.4) we obtain that
there is a constant Cy > 0 such that

by ()2
A2

n

for a.a. t € (0,7) and each n € IN*. As in the proof of Theorem 7.1.1, the
estimates (7.3.8) and (7.3.9) imply the existence of y, satisfying (7.3.1)-(7.3.3).
Let y and ¢ be two solutions of (7.3.1)-(7.3.3) and denote z = y — §. Then

2 t 2
Yin , 1 gn(t
< it a@?) (o 52 4 5 [P as) + )

(7.3.9)

2"(t) + q(t)2' (t) + r(t)Bgz(t) = 0 for a.a. t € (0,7T), (7.3.10)
with z(0) = 0 and 2/(0) = 0. Multiplying (7.3.10) by 2z’(¢t) and integrating
over [0,t] yields, on account of the symmetry of B,

1" @O + r(t) (B2(t), 2(t)) ,, =

_ /0 r'(s)(B2(s), 2(s)) ,, ds + /0 a(s)[|</ ()] ds <
< /0 (M +la()) (1 ()% + (B2(s),2(5)) ;) ds

To

for all ¢ € [0,T]. By Gronwall’s inequality and r > rq, it follows that
(Bz(t), 2(t)), = 0, whence z(t) = 0, since B is coercive. Thus the solu-
tion is unique.

Theorem 7.3.1 is proved. I

REMARK 7.3.1 Assume the conditions of Theorem 7.3.1. Then there
exists a constant Cs > 0 such that the solution y of (7.3.1)-(7.3.3) satisfies

01 5, + @)1, < Co (ool + ol + [ lo(e)lras) )

for all ¢ € [0,T]. Indeed, the Fourier coefficients of z, —u,, satisfy (7.3.8) with
zero initial values, whence (7.3.11) follows. I

We can relax the assumptions on the initial values and g(¢), but then
we must extend the notion of solution for (7.3.2), as in the case of first
order equations; see, e.g., [Brézisl, p. 64]. Let yo € H, y1 € Hjf, and
g € L*(0,T;Hy,). We call z € C([0,T]; H) N C*([0,T]; H},) a weak solu-
tion of (7.3.2), if there exist sequences (g,) of functions of L?(0,7T; H) and
(2n) of functions z, € C([0,T]; Hg) N C*([0,T); H) N H2(0,T; Hy,) such that

20 (t) + q(t)z,(t) + r(t)Bean(t) = gn(t) for a.a. t € (0,7), (7.3.12)
!/ !
lzn — z||c([O)T];H) + ||z, — 2 ”C([O,T];Hg) — 0, (7.3.13)

and [|g — GnllL1(0,7;85) — 0, as n — 0. (7.3.14)
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THEOREM 7.3.2

Assume the conditions of Theorem 7.8.1. If yo € H, y1 € Hj, and g €
L?(0,T; H},), then there exists a unique y € C([0,T]; H) N C*([0,T]; Hy)
that is a weak solution of (7.3.2) and satisfies y(0) = yo and y'(0) = y;.

PROOF  We define functions z, € H?(0,T; Hg) and g, € L*(0,T; Hg)

by
() =Y bit)e;,  Galt) = gi(t)e;, (7.3.15)
J=1 j=1
gn(t) = A (Bg'g(t),en) (7.3.16)
Yon = An (Yo, €n) » and y1, = An (Bg'yn, en)HE (7.3.17)

such that (7.3.4) and (7.3.5) are satisfied. Then we still have the estimate
(7.3.8). Hence there exists z € C([0,T]; H) N C*([0,T]; H},), which satisfies
(7.3.13). Moreover, (7.3.12) is satisfied. Since yo € H, y1 € Hj, and g €
L?(0,T; Hj), then z, converges toward a weak solution of (7.3.2), because g,
converges toward g even in L2(0,T}; H7},). Indeed, by the Parseval equality

120~ 901, = || 0s(0B5te; - Bela)], <
j=1

— 0, as n — o0,

fe%s) < 3 9
<> (Bylg(®), )i, {— 1Bz 9117,
j=n

which allows the use of the Lebesgue Dominated Convergence Theorem. Let
u be another weak solution satisfying u(0) = yo and u'(0) = y;. So there are
(un, fr) satisfying (7.3.1)-(7.3.3) instead of (y, g). Thus all (z,, — upn, Gn — fn)
satisfy (7.3.1)-(7.3.3) with zero initial values. Thus by the estimate (7.3.8),

rol[2n(t) = wa(®) |5 + [[20(0) =l O)lf57. <
t

< 05/ [|gn(s) — fn(s)HZ* ds for all t € [0,T).
0 E

As n — oo, we obtain z(t) = u(t). Hence the weak solution is unique.
Theorem 7.3.2 is proved. I

THEOREM 7.3.3

Assume the conditions of Theorem 7.8.1. If k € IN, yg € V11, y1 € Vi, and
g € L*(0,T; V), then there exists a constant Cg, independent of yo, y1, and
g such that

y € C([0,T; Vigr) N CH([0,T); Vi) N H?(0,T; Vi—y),  (7.3.18)
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72+ 1y OF + 1" 122 000,y <

< ool + Il + ol (1:3.19)

for allt € 0, T], where y is the solution of (7.8.2)-(7.3.3).

PROOF We repeat the proof of Theorem 7.3.1 or 7.3.2 with the following
modification:

Yon = A (Yo, en)kt1, Yin = (Y1, en)r and g,(t) = (g(t),en)r.  (7.3.20)

Then the results follow from (7.3.8)-(7.3.9). I

Next we state a theorem on the existence of periodic solutions for (7.3.2).
For the sake of simplicity we assume ¢(t) to vanish and r(¢) to be a constant.
Note that the resonance phenomenon will be excluded by an extra condition
on the eigenvalues of A.

THEOREM 7.3.4

Assume that B satisfies (B.1)-(B.4) in Section 1.3 and, in addition, ro > 0,
§<1,g€L*0,T;H), and cos \/roA,T < & for all n € IN*. Then there exist
a unique y:[0,T] — Hg such that

y € C([0,T; Hg) nCH([0,T); H) N H*(0,T; Hy,), (7.3.21)
y"'(t) +roBry(t) = g(t) for a.a. t € (0,T), (7.3.22)
y(0) = y(T) and y'(0) = y'(T). (7.3.23)

PROOF  We are seeking the solution as y(t) = > bn(t)e,, where the
functions b,,:[0,7] — R satisfy

b (t) + rodnbn(t) = gn(t) for a.a. t € (0,7), (7.3.24)
b (0) = ba(T), Vy(0) = b,(T) and gn(t) = Au(g(t),en) . (7.3.25)

An elementary calculation by the method of variation of constants gives
1t
bn(t) = Dy, coswpt + Ep sinwpt + — / gn(8)sinw, (t — s)ds,  (7.3.26)
wn Jo
where w,, = v/rgA, and
Dy\ 1 1—cosw,T sinw,T o
E,) 2w,(1—cosw,T) \ —sinw,T 1—cosw,T

S (i e
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Thus there exists a constant C7 > 0 such that
T
V(1) + Anbn(t)? < Cr / gn(s)?ds for all t € [0,T). (7.3.27)
0

Hence Y, bye, converges in C'([0, T]; Hg) and in C* ([0, T]; H) toward a func-
tion y. By Theorem 7.3.1, y € H?(0,T; H}).

Let z € H?(0,T;H};) N C([0,T); Hg) be a solution of (7.3.22)-(7.3.23).
Then (z(t),en),, satisfies (7.3.24)-(7.3.25). Since their solutions are unique
in H%(0,T), (2(t),en) ;; = bn(t) for each n € IN*. Hence z = y.

Theorem 7.3.4 is proved. I

REMARK 7.3.2 If ¢(t) and r(t) are constants, an explicit formula for the
solutions of (7.3.4) can be calculated, cf. [MorSb].

Example 7.3.1

We consider an application in acoustics (see [HMJLB] for details). Let Q be
a nonempty open bounded set in RY, N € IN*, with a sufficiently smooth
boundary 99Q. Let Q7 = Q x (0,T), ¢ > 0, and S be a nonvoid open subset
of 0Q. If we consider the air pressure p = pg + p1, where pg is a constant and
p1 describes small vibrations, we arrive at the wave equation

a2]91
ot?

(z,t) — 2Api(z,t) =0, (z,t) € Qr. (7.3.28)

Some part S of the boundary is assumed to be occupied by a sound source
where p1(z,t) = f(t) is given. On the rest of the boundary the zero Neumann
boundary condition is satisfied. Let g(x,t) = —f”(t) and consider the wave
equation

yulx,t) — EAy(x,t) = g(x,t), (z,t) € Qr, (7.3.29)

subject to the boundary conditions

y(z,t) =0, (z,t) € S x(0,T), (7.3.30)
%(% t) =0, (z,t) € (0\ S) x (0,7), (7.3.31)

and the initial conditions
y(0,2) = yo(x) and y,(0,2) = y1(2), = € Q, (7.3.32)

where yo € Hg, y1 € L*(Q), and % denotes the outward normal derivative.
Clearly, y + f is the solution of (7.3.28) subject to the original initial and
boundary conditions.

Let H = L*(Q), D(B) = {u € C°(Q) | u = 0 on S}, and Bu = —Au.
The energetic space Hg is now Hg = {u € H}(Q) | u = 0 on S} and the

©2002 CRCPressLLC



Friedrichs extension A of B is given by D(A) = Hp N H?(2) and Au = —Au.
Let g € L*(Qr). (7.3.29)-(7.3.31) is a special case of (7.0.2) with ¢(t) = 0 and
r(t) = 2. The solutions of

y"(t) + ZBpy(t) = g(t), t € (0,7T), (7.3.33)

found in the theorems of this section, are generalized solutions of (7.3.29)-
(7.3.31) in the sense of Sobolev. Thus (7.3.2) is a natural extension of (7.0.2).

If g(z,t) = dsinvt, where d € R and v ~ /A, for some n € IN*, then
a resonance phenomenon occurs: the n-th term in . b;(t)e; is very large.
Indeed,

b (t) = yon cos e/ Ant + ! (yln + Lﬁng;l/) sin cy/ At +

VA, cAn
)\n d; n . 2)\71 da n An t . - )\n t
+u sin cvt ~ (d, e )H S c(\f + V> sin C(V \f ) .
2\, — c?v? 2\, — c?v? 2 2

This formula allows one to develop a method to measure the frequencies of
proper oscillation of sound in the room €2, by tuning the frequency of sound
in the source S.

7.4 Semilinear second order equations

Let us next consider the equation

y"'(t) +a)y' (t) + r(t)By(t) = g(y)(t), t € (0,T), (7.4.1)
where q,7:[0, 7] — IR, B satisfies (B.1)-(B.4), y — g(y) is locally Lipschitzian
and dominated by y” and By. In order to be more precise, we define for each
k=0,1,2... and t € (0,7] a Banach space Y,f,t by:

Y2, = H"0,t; Viy1) N H?(0,; Vio1), (7.4.2)
2 2 2 2
HyHYQt = ||y(0)||k+1 + ||y/HL2(0,t;Vk+1) + HyHHL?(o,t;vk,l)' (7.4.3)
Let n € LY(0,T), k € IN, | = 0,1,...,k, yo € Viy1, K > 0 and denote

Zyr = {y € Y21 | y(0) = wo, lyllyz, < M}, for all M > 0. Now we state
the following hypothesis on the perturbation g(y):

(H,) The function g maps Y’y into L*(0,T;Vi). Whenever M > 0, there
exists ny € L'(0,T) such that for a.a. t € (0,T), for each o, 8 € Z3%,
and v € Y2,

lg(e)(®) = g(B)DOE < mua(O)|e = Bliyz, +
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+K (') = B0y + la”(8) — " @12,
lo)®IZ < 0@ (32, +1) + K (I O + 1 @)-

THEOREM 7.4.1
Let k € IN and assume (Hy) and all the conditions of Theorem 7.3.1 on B,
q, and r. If yo € Vi1 and y1 € Vi, and Cg, given by Theorem 7.3.3, and A1,

the lowest eigenvalue of A, satisfy OgK)\ll_k < 1, then there exists a unique
y € Y,f)T NC([0,T); Vi) such that

y' () +a(t)y' (t) + r(t)Bey(t) = g(y)(t) for a.a. t€(0,T), (7.44)
y(0) = yo and y'(0) = 1. (7.4.5)

PROOF Let N >0, t € (0,7], and £ € L'(0,T) be positive. We denote

o= CsK)\™% < 1 and define an equivalent norm || - |[¢; to || - llyz, by:
2C,
ullZ, = sup e~ s)||u||yl , where E¢(t) 6 / &(s)ds.  (7.4.6)
’ 0<s<t 1 —0

Let Zy = {y € Y2r 1 y(0) =yo, lyllpr < N} and o, 3 € Zx. By Theorem
7.3.3 there exist unique Yo, ys € Zy N C1([0,T]; Vi) such that

yo(t) + q(t)y' (t) + r(t) Baya(t) = f(a)(t) for a.a. t € (0,T), (7.4.7)

y5(t) + )y (t) + r(t)Brys(t) = f(B)(t) for a.a. t € (0,T), (7.4.8)

Ya(0) = yo and y3(0) = yo. (7.4.9)
The rest of the proof is similar to that of Theorem 7.2.1, except that Yk{t is
replaced by Yk%t.
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Chapter 8

The semigroup approach for abstract
differential equations

In this chapter we investigate the existence and regularity of solutions for
abstract semilinear first order differential equations using the notion of linear
semigroup, whose definition and some basic properties are recalled in Section
1.4. The most important tool will be the variation of constants formula

t
y(t) = S(t)x —|—/ S(t—s)f(s)ds, t >0,
0
which gives the solution of the nonhomogeneous initial value problem

y'(t) + Ay(t) = f(t), t >0, y(0) = x, (8.0.1)

in terms of the solution of the corresponding homogeneous problem. The
semigroup approach can be applied to a wide range of semilinear problems. As
a special application we discuss here the regularity question for a class of linear
hyperbolic partial differential systems with nonlinear boundary conditions.
More precisely, we shall rewrite them in the abstract form (8.1.1) (see below)
in a suitable Banach space X, where A is an unbounded linear operator in X,
and f:C([0,T]; X) — L*(0,T; X).

8.1 Semilinear first order equations

Let X be a Banach space, A: D(A) C X — X, T > 0 and f a mapping
from C’([O7 TY; X) into L'(0,T; X), and consider the equation

u'(t) + Au(t) = f(u)(t), t € (0,T). (8.1.1)

A function u € WH1(0,T; X) is called a strong solution of (8.1.1), if u(t) €
D(A) and f(u)(t)—u'(t) = Au(t) a.e. on (0,T). By a weak solution of (8.1.1)
we mean a function u € C([0,T]; X) such that there exist f,:C([0,T]; X) —
L'(0,7T; X) and strong solutions u,, € W11(0,T; X) of

ul, (t) + Aun(t) 3 fo(un)(t) for aa. t € (0,T), n € IN*, (8.1.2)
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satisfying

nlingo l[un = ulle(o,m;x) = nlggo [fn(un) = f(W)llLr0,7;x) = 0. (8.1.3)

Existence and uniqueness of solutions

We shall begin with the ezistence of weak and strong solutions for (8.1.1). We
require the following two conditions:

(H4) The operator A is linear and —A generates a Cy-semigroup of bounded
linear operators on X, denoted by {S(t): X — X | ¢ > 0}.

(Hy) There exist ug in X and 7 in L'(0,7') with the following properties. If
ac€Yy={yeC([0,T);X) | v(0) = uo}, then f(a) € L*(0,T;X) and

[£(e)(®)lx <n(t)(1+ |lallLex)) for aa. t € (0,T). (8.1.4)
For each K > 0, there exists nx € L'(0,T) such that
[£(a)(®) = F(@)®)llx < nx @)l = &l Lo 0,6:x) (8.1.5)

for a.a. t € (0,T), whenever a,& € {y € Yo | |7/l (0,7,x) < K}

THEOREM 8.1.1
Assume (Ha) and (Hy). Then problem (8.1.1) has a unique weak solution
u € C([0,T]; X) satisfying u(0) = uo.

PROOF By Theorem 1.4.2, D(A) = X. Thus there are ug, € D(A),
n € IN*, converging in X toward ug. Denote by x5 the characteristic function
of any set B, let a € Yy, and consider the problems

ul, (t) + Au, (t) = fo(a)(t) for a.a. t € (0,T), un(0) = ugn, (8.1.6)
Fu@)(0) = [ p1jalt = hxiam(s) @) s, (3.1.7)
where pi/, € C3°(R) is the usual mollifier satisfying fR pim(s)ds = 1,

p1/n = 0, and supp py, C [~1/n,1/n]. Since f,(a) € C*°([0,T]; X), then by
Theorem 1.4.2, (8.1.6) has a unique strong solution u,, € W(0,T; X), with

Un(t) = S(t)ugn + /O St — ) fn(a)(s)ds for all € [0, T). (8.1.8)

By Theorem 1.4.1, there are constants M > 1, w > 0 satisfying

1S L(x;x) < Me** for all t > 0. (8.1.9)
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By (8.1.8) and (8.1.9), for each ¢ € [0,7] and m,n € IN*,
Jua(8) = () < 20T (ot — gl + () = Fn@) s 1) ).

Since f,(a) — f(a) in LY(0,T;X) as n — oo, then (u,) converges toward
some U, in C([O7 TY; X). Hence, the equation

ul (t) + Aug(t) = f(a)(t), t € (0,T), ua(0) = uo, (8.1.10)
has a weak solution u, € C([0,7]; X) given by
t
Ua(t) = S(t)uo +/ S(t—s)f(a)(s)ds forall t € [0,T].  (8.1.11)
0
Let @, € C([0,T]; X) be another weak solution of (8.1.10). Then there are
fula) € L'(0,T; X) and strong solutions i, of (8.1.10) with fn(a) instead of

f(@) such that f, () — f() in L*(0,T; X) and @, — tq in C([0,T]; X), as
n — oo. By (8.1.8) and (8.1.9), for all ¢ € [0,T],

lua(t) = Ga(®)llx < limsup MeT || fu(a) = ful@)l| 1 075x) = 0-

Thus ug is unique. So P:Yy — Yy, Pa = u,, is well defined.
Let £ € L'(0,T) be a positive function. Define, for each a € L>°(0,T; X),

T
laller = esssup e Jo €09 a(s) 1. (8.1.12)
0<s<T
Using (8.1.9), (8.1.11), and & = Me“”n we obtain, for any a € C([0,T]; X),

T
1Paller < (1-e o €09 Jafer +

T
— o)do w
+e Jo €@ Me" (Jluollx + lInllL10.1))-

Denote Zg = {v € Yo | |[7ller < Q}. We choose Q@ > Me“T (|lug x
T

Inllr,ry). Then P:Zg — Zg. Let K = Qexp [, &(o)do. So K|yler

QlVll L= (0,;x)- We use in Zg the metric induced by || - ||¢, 7, where &g

Me“Tng. Now, Zg is a complete metric space. Using (8.1.5), (8.1.9), and

(8.1.11) we can see that

v +

T
[P~ PAllggr < (1—e o %) o~ plle, r (8.1.13)

for all o, 3 € Zg. Thus P is a strict contraction. By Banach’s fixed point
theorem it follows that P has a unique fixed point u € Zg, which is the
desired weak solution of (8.1.1). Indeed, if there were another weak solution
@ of (8.1.1), we could choose () above so big that @ € Zg.
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Theorem 8.1.1 is proved. I

THEOREM 8.1.2
Assume (Hya), (Hy), R(f) C WH1(0,T; X), and ug € D(A). Then, there is
a unique strong solution u in WH1(0,T; X) of (8.1.1) satisfying u(0) = ug.

PROOF Let a € Yy. By Theorem 1.4.2, the problem (8.1.10) has a unique
strong solution u, € WH1(0,T; X), satisfying (8.1.11). Hence, the reasoning
in the proof of Theorem 8.1.1 yields the existence of a unique strong solution
of (8.1.1).

Regularity of solutions

We proceed next to the study of regularity of solutions to (8.1.1). We shall
need additional hypotheses, namely:

(H})

(HY)

There exist ug in D(A) and n in L'(0,T) with the following properties.
If

Y1 ={y € CY[0,T}; X) | 7(0) = uo, v'(0) = f(u0)(0) — Auo},

then for each a € Y7, (8.1.4) is satisfied and f(a) € W(0,7; X). In
addition, for each K, Q > Kj: = |Jugl|x + || f(u0)(0) — Aug||x, there are
Nk, Mg € L*(0,1) such that, for a.a. ¢ € (0,T) and for each a, 3,7 € Y,

£ Ollx < 0 () (14 17 o< 0,6x)) (8.1.14)

DoIF@P ) = FB) P (D)x < Ar®)lla = Bllwreoux),  (8:1.15)
=0

whenever ||z 0,7;x) < K, [lallwi=orx) < Q, [|Blwr=@©rx) < Q.

There exist ug in D(A) and n in L'(0, 1) such that f(ug)’(0) exists and
f(up)(0) — Aug € D(A). Moreover, if

vo={y € (0.7 X) N1 |
7(0) = F(u0)'(0) = A(f(u0)(0) — Auo) },

then for each a € Ya, f(a) € W21(0,T; X) and (8.1.4) is satisfied. Also,
for each K > K there is nix € L'(0,T) satisfying (8.1.14), whenever
v € Yy and ||y||zee(0,m;x) < K. Finally, for each Q, N > K, there are
i, in € L*(0,T) such that for a.a. t € (0,7,

IF()" ®)llx < Q) (L + 17"l L= (0,7:x)) for all v € Yz, (8.1.16)

Do IF@@ @) = FB) D) x < dan(B)lla = Blwee@ux), (8.1.17)
=0
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whenever |[7/|| < (0,;x) < @ and

a,B € {yeYa|lvllwae@omrx) < N}.

THEOREM 8.1.3
Assume (Ha) and (H}). Then (8.1.1) together with the initial condition

u(0) = wg has a unique (classical) solution u € C'([0,T); X) such that
Au([0,T]; X).

PROOF Let a € Y;, n € IN*, and u,, be the strong solution of (8.1.6)
with u,(0) = ug. Then

un(t) = S(t)uo + /Ot S(t— s)fn(a)(s)ds for all t € [0,T]. (8.1.18)

Since f;, € C([0,T]; X) and ug € D(A), we can differentiate (8.1.18). Thus

ul,(t) = S(£)(£()(0) — Aug) + /0 S(s) fala) (t — s) ds (8.1.19)

for all t € [0,T]. Thus u, € C*([0,7]; X). Since fn(a) converges to f(a) in
W(0,7T; X) and (8.1.9) holds, there is u, € C1([0,T]; X), satisfying

Up — Uq in C( ), as n — 00, (8.1.20)

Uq (1) uo+/ S(t—s)f(a)(s)ds, (8.1.21)

;(t):S(t)(f(a)(O)—Auo)—k/o S(t —s)f(a)(s)ds  (8.1.22)

for all t € [0,T7.

Since A is closed, (8.1.20) implies that u, is a classical solution of (8.1.10).
Since the weak solution of (8.1.10) is unique, so is the classical one. Thus
the mapping P:Y; — Y1, Pa = ug,, is well defined. (Note that by (8.1.5)
and by the continuity of f(a) and o/, it follows that f(«)(0) = f(up)(0).) Let
€ € LY0,T) be positive and, for any 3 € Y7, set

IBlle.z = esssup ™o O (15(s)]1x + 18 (5)]1x ) (8.1.23)
0<s<T

A calculation using (8.1.4), (8.1.14), (8.1.20), and (8.1.21) reveals that we
can choose first K and then N such that P: ZN — ZN7 where ZN ={y €
Vi | Ivller < Q) with € = Me*T (5 + ng). The set Zy is a complete metric
space if its metric is induced by the norm || - ||% .., where € = Me* iy and

||5,T7
N’ = Nexp fo o)do.
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Let , 3 € Zy. Then, by (8.1.9), (8.1.15), (8.1.21), and (8.1.22)
-
— o) do
|Pa = PB|% . < (1 e ho E@ )Ha = Bl - (8.1.24)

Thus P has a unique fixed point u € Z N, which is the desired solution.
Theorem 8.1.3 is proved.

THEOREM 8.1.4

Assume (Ha) and (Hf). Then (8.1.1) with u(0) = uo has a unique (classical)
solution uw € C%([0,T); X), R(u') C D(A), and Au' = (Au)’ € C([0,T7]; X).
If, in addition, R(f(a)) C D(A) and Af(a) € C([0,T]; X) for any a € Ya,
then R(u) C D(A?) and A*u € C([0,T]; X).

PROOF By Theorems 1.4.2 and 1.4.3,

and lim AR(A\: A)x =z, (8.1.25)

w A—00

M
1RO Dl < 52

for all A > w and » € X, with M > 1, w > 0 from (8.1.9). Let n > w,
a €Y, fola) = nR(n: A)fn2(a), where f,(a) are given by (8.1.7). Now
fn(a) € C*([0,T]; X). By the properties of the convolution approximation,

nlLII;O ||fn(01) - f(a)HWQJ(O,T;X) = 0, (8126)
£(@)®) = F@Ollx < ~If@) w0y (3127)

for all t € [0, 7] and n € IN™.
By Theorem 1.4.2, the problem

ul (1) + Aun (t) = fa(a)(t), t € (0,T), (8.1.28)
un(0) = nR(n: A)ug, (8.1.29)

has a unique strong solution u,, given by
un(t) = S(t)nR(n: Ayug + /O t S(8)fula)(t — 5) ds (8.1.30)
on [0,7]. Since A and R(n: A) commute and f,,(e)’ € C([0,T]; X), we have
ul,(t) = S(t)nR(n: A)(fn2(a)(0) — Aug) +
+/Ot S(s)fa(@)'(t — s)ds for all t € [0, T]. (8.1.31)
We can differentiate (8.1.31) again, since f,(a)” € C([0,7]; X). Thus
up () = =S (t) AnR(n: A) (fn2(@)(0) = Aug) + S(t) fn()'(0) +
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+fg S(s)fn(a)"(t — s)ds for all t € [0,T].(8.1.32)Calculations using
(8.1.9) and (8.1.27)-(8.1.26) reveal that the right hand sides of (8.1.30)-(8.1.32)
converge uniformly. Hence there exists a function u € C?%([0, T]; X) such that,
for all t € [0, 7],

u(t) = S(t)ug +/ S(s)f(a)(t — s)ds, (8.1.33)
L (t) = S(8) (f (0) (0) — Aup) + /'s V(t—s)ds, (8.1.34)
u'(t) = S(t )A(Auo = f(u0)(0)) + S(t) f()'(0) +

/ S(s)f(a)"(t — s)ds, (8.1.35)
Up — u in C? ([O,T],X), as n — o0o. (8.1.36)

Since A is closed, (8.1.27), (8.1.28)-(8.1.29), and (8.1.36) imply:
u(t) € D(A) and u'(t) + Au(t) = f(a)(t) for all ¢t € [0,T]. (8.1.37)
Using the linearity of A and (8.1.28)-(8.1.29), we obtain

wp(t+h) —up(t) | un(t+h) —un(t) _ fala)(t+h) = fula)(®)
h 4 h B h

for all ¢ € [0,7] and h € [~t,T — ] \ {0}. Letting » — 0 and n — oo,
successively, and employing the closedness of A, uy,, fn(a) € C%([0,T]; X),
(8.1.26) and (8.1.36), we conclude that

W/(t) € D(A) and o”(t) + A/ (t) = f(a)'(t) (8.1.38)

for all ¢t € [0,T]. Since f(a)" and u” are continuous, so is Au’. Since A is
closed, Au' = (Au)’. Let ¢t € [0,T]. If f(«)(t) € D(A), then by (8.1.37)-
(8.1.38), Au(t) = f(a)(t) —u/(t) € D(A). Thus u(t) € D(A?). If, in addition,
Af(a) € C([0,T); X), then by (8.1.37) A%u= Af(a) — Au' € C([0,T]; X).

The mapping P:Ys — Y3, Pa = u,, the unique solution of (8.1.37) with
u(0) = up, is well defined. Let £ € L1(0,7T) be positive and define

1Bz = esssup e Jo €O (I5(s)]1x + 18/ () x + 118" (5)]1x )
0<s<t

for all 3 € W2>(0,T;X). A calculation, using (8.1.33)-(8.1.35), (8.1.4),
(8.1.14), and (8.1.16), shows that we can choose first K, then J, and finally
N such that P:Zy — Z%, where Z% = {y € Yg | IVl < N} and € =

Me“T(n +ng + 7). We choose N’ = N exp fo o)do and use in Z3 the
metric induced by | - [z, 7, where £* = Me“Thp. Then by (8.1.9), (8.1.16),
and (8.1.33)-(8.1.35),

T A
Lo < (1 e o £@ d“>||a e

|Pa— PS

g forala,p e Zy.
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Hence P has a unique fixed point u € Y}.
Theorem 8.1.4 is proved. I

The assumption that f is locally Lipschitz can partly be avoided by using
stronger differentiability conditions.

THEOREM 8.1.5

Assume the conditions of Theorem 8.1.3 and, in addition, that there exists
a mapping f* from C*([0,T];X) x C([0,T]; X) into L*(0,T;X) such that
fla) € CH[0,T;; X), f(@)(t) = f*(a,&/)(t), 0 <t < T, and the couple
(f(u0)(0) — Aug, f*(cv,-)) satisfies (H';) for any given o € C([0,T]; X) such
that (0) = ug and o/ (0) = f(ug)— Aug. Then (8.1.1) has a unique (classical)
solution u € C%([0,T); X) satisfying u(0) = ug, R(v') C D(A), and Auv' =
(Au) € C([0,T); X).

PROOF By Theorem 8.1.3, Eq. (8.1.1) with «(0) = 0 has a unique
solution u € C*([0,T]; X), given by (8.1.33) with a = u. By Theorem 8.1.3
there exists a unique v € C* ([O7 TY; X), satisfying

V() + Av(t) = f*(u,v)(t), 0 <t <T, v(0) = f(ug)(0) — Aug.  (8.1.39)

On the other hand, by differentiating u,

u'(t) = S(t) (f(uo)(O) - Auo) +/O S(s)f (u,u')(t — s)ds

for all ¢ € [0,7]. Thus « is the mild solution of (8.1.39). Since the mild
solution is unique, v/ = v. Hence u € C?([0,T];X), R C D(A), and
Au' € C([0,T]; X). By the closedness of A, (Au) = Au/.

Theorem 8.1.5 is proved. I

REMARK 8.1.1 One could similarly formulate and prove higher order
regularity results as in Theorems 8.1.4 and 8.1.5 I

8.2 Hyperbolic partial differential systems with
nonlinear boundary conditions

Consider the following hyperbolic boundary value problem:
ug(ryt) + vp(r,t) + Ru(r, t) = f1(r, 1), (8.2.1)
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ve(r, t) + up(r,t) + Go(r,t) = f2(7", t), (r, t) € DT, (8.2.2)
(—u(0,8),u(1,1)) € L(v(0,1),0(1,1)), t (8.2.3)
u(r,0) = ug(r), v(r,0) = vo( ), r € (0, ), (8.2.4)

where L ¢ IR? x R? is a maximal monotone operator, ug,vg: [0,1] — IR,
R,G € R, and fi, f2:[0,1] x [0,T7] — R. Here T > 0 is fixed, Dy =
(0,1) x (0,T), and w,., u; denote the partial derivatives of u = u(r,t). Clearly,
(8.2.1)-(8.2.2) is the well known telegraph system and (8.2.3) includes as par-
ticular cases various classical boundary conditions. For details and an exis-
tence theory for (8.2.1)-(8.2.4), see Chapter 5, where the theory of evolution
equations associated with monotone operators is used. Theorem 5.1.1 and its
Comment 2 imply:

PROPOSITION 8.2.1

Let f1, fa € L*(0,T; L*(0,1)) and ug,vo € L*(0,1). Then (8.2.1)-(8.2.4) has
a unique weak solution (u,v) € C([0,T]; L*(0, 1))2. If, in addition, f1,f2 €
Wl’l(O,T; L?(0, 1)) and ug,vo € HY(0,1) satisfy

(= uo(0),u0(1)) € L(vo(0),v0(1)), (8.2.5)
then (8.1.39)-(8.2.4) has a unique strong solution (u,v) such that
u,v € Whee (O,T; L?(0, 1)) and u,,v, € L™ (O,T; L*(0, 1))
Without any loss of generality we may assume that 7" < 1. We transform

(8.2.1)-(8.2.4) into a boundary value problem with homogeneous boundary
conditions, namely

g (r,t) + 0p(ryt) = fl(m ) (r, 1), (8.2.6)
@t(r, ) + ﬂT(T, t) = 2(’&777)(7”7 t), (7‘, t) € D, (8.2.7)
i(0,¢) = a(1,t) = 0, t € (0,T), (8.2.8)
a(r,0) = ag(r), o(r,0) = vo(r), r € (0,1). (8.2.9)
For each given @, o € C([0, J C10,1]), we define a, ¢, d: [-T,1] — R, b: [0, T+

1] - R, and u, v, f1(,0), fo(@, ): Dr — R. First we write
u(r,t) =e (11(7’, t)+a(r—t)+blr+1t)+
+r(1—r)2e(r —t) —r?(1 —r)d(r — t)), (8.2.10)
o(r,t) = e Rt (f)(r, ) +a(r —t) —b(r + 1) +

(1= 1)2e(r — ) — r2(1 — r)d(r — t)), (8.2.11)
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for all (r,t) € Dr. Next we denote

fi(a,0)(rt) = eftfi(rt) — (1 —r)(1 = 3r)e(r —t) —
—r(3r —2)d(r — 1), (8.2.12)
i, )(r) = e T (fo(r,8) = (G = R)o(r,t)) -
—(1=r)Q=3r)c(r—t) —r(3r—2)d(r —t), (8.2.13)
c(—t) =eBf1(0,1), d(1 —t) =e B f(1,1) (8.2.14)

for all (r,t) € Dr. Then, ¢ and d are continued smoothly to [T, 1]. We set
I~/(t) =71 - (I—l— eltLe ’Rt)fl and write, forall 0 <r <land 0 <t < T,

(uo(r) +vo(r)) = r(1 —r)2c(r) + r*(1 —r)d(r), (8.2.15)

uo(r) — vo(r)), (8.2.16)

(
( 1(+t))) ()( (71)( l;cf(?(—)t)) (a(_lb(—t)t)) (8217

If @ and @ are C'-functions satisfying (8.2.6)-(8.2.9) and a, b, ¢, d are also C'-
functions, then u,v satisfy (8.2.1)-(8.2.4). Indeed, (8.2.17) is equivalent to
(8.2.3) under (8.2.8)-(8.2.11). Moreover, by choosing g = 99 = 0, we obtain
the solution of (8.2.1)-(8.2.4) from the solution of (8.2.6)-(8.2.9).

The general solution (,v) of (8.2.6)-(8.2.7) can be expressed by D’Alem-
bert’s type formulae (see Chapter 5). However, we need them only in the
homogeneous case f; = fo = 0. Then, they read as

u- N"-‘w\»—*

a(r,t) =
o(r,t) =

((r — 1) + ¥(r +1)), (8.2.18)
(¢(r —t) = o(r +1)) (8.2.19)

N =N~

for all t € [0,7] and 7 € [0,1], where ¢ : [-T,1] > Rand ¢ : [0,1+T] - R
are arbitrary smooth functions.
Assume (8.2.18)-(8.2.19). Then (8.2.8) and (8.2.9) are equivalent to

o(r) = dio(r) +o(r), ¥(r) =do(r) —do(r), 0<r <1, (8.2.20)
B(—t) = —(t), P(1+1) = —p(1 —1t) forall t € (0,T]. (8.2.21)

If 4y and vy are differentiable and satisfy the compatibility conditions
T (0) = 1o(1) = 0, then (8.2.18)-(8.2.21) yield the classical solution of (8.2.6)-
(8.2.9) with f; = fo = 0. However, (8.2.18)-(8.2.21) make sense under weaker
assumptions. Thus (@, 7), given by (8.2.18)-(8.2.21), is called the generalized
solution of (8.2.6)-(8.2.9) with f; = fo = 0.
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PROPOSITION 8.2.2
Assume that ug € Cpl0,1] and vy € C[0,1]. Then, (8.2.6)-(8.2.9) with

fl = fg = 0 has a unique generalized solution (u,v) € C(E)Q that coincides
with its weak solution.

PROOF  See Proposition 8.2.1. The mapping (g, %) — (u,0) from
L*(0,1)? into C([0,T7; L*(0, 1))2 is continuous by (8.2.18)-(8.2.21). Since
the weak solution is a limit of classical solutions, given by D’Alembert’s
type formulae, the weak solution coincides with the generalized one. Clearly,

(@,7) € C(Dr)>. I

We return to the study of (8.2.1)-(8.2.4). Let 0 < T' < 1. By Proposition
8.2.2, the problem (8.2.6)-(8.2.9) with f; = fo = 0 and T = co has a unique

generalized solution (@,) € C([0,00) x [0, 1])2, if ag € Cp[0,1] and vy €
C[0,1]. We introduce the Banach space

X = Col0,1] x C10,1], (5> 2)lx = Igllciom + Ilopy.  (82:22)
Then S(t): X — X, S(t)(to, o) = (a(t),d(t)) is well defined for any ¢ > 0.
LEMMA 8.2.1

The family {S(t): X — X | t > 0} is a Co-semigroup of bounded linear
operators in X, whose infinitesimal generator is —A,

D(A) ={(y,2) € C'[0,1]* | y(0) = y(1) = 2'(0) = 2'(1) = 0}, (8.2.23)
Ay, z) = (). (8.2.24)

PROOF  Let us consider the Hilbert space H = L?(0,1)?, and the operator
B C H x H, given by

((y1,92), (21,22)) o = (W1, 21) 2 (0,1) + (Y2, 22) £2(0,1)

D(B) ={(y,2z) € H'(0,1)* | y(0) = y(1) = 0}, B(y,2) = (', ¢/).

Since B is linear and maximal monotone, —B generates a Cy-semigroup
{T'(t):H — H | t > 0} of linear contractions on H. On the other hand,
T(-)(to,09) € C([0,00); H) and it is the weak solution of (8.2.6)-(8.2.9) with
f1 = fo = 0 (see Proposition 8.2.2). Hence it coincides with (&, ?) and

| 7°(t) (@0, Do) — S(t) (0, To)||, = 0 for all £ > 0. (8.2.25)

So also {S(t): X — X | ¢ > 0} is a semigroup of linear operators, since
S(:)(y,2) € C([0,1] x [0,00)) whenever (y,z) € X. Direct calculations with
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(8.2.18)-(8.2.21) using the Weierstrass Theorem and the Mean Value Theorem
show that

1SE)|lLx;xy <2 forall t € [0,1], (8.2.26)
lim 1S()(y, z) — (y,2)||x =0 for all (y,z2) € X, (8.2.27)
Jim, ||,( (Y. 2) = (y.2) + Al 2)|| x =0, (8.2.28)

for all (y, z) € D(A). By (8.2.26)-(8.2.28), {S(¢) | t > 0} is a Cp-semigroup of
bounded linear operators. By (8.2.27), the generator of {S(¢) |t > 0} is —A

REMARK 8.2.1 Since A is not accretive in X, the Lumer-Phillips The-
orem could not be used.

The proofs of Lemmas 8.2.2-8.2.4 below are straightforward and so we shall
omit them. Observe that the compatibility conditions are needed to prove
that a and b are smooth at 0 and at 1, respectively.

LEMMA 8.2.2
Assume that fi and fa are continuous. Letug, vy € C[0,1] and satisfy (8.2.5).
Then a,c,d € C[-T,1] and b € C[0,1+ T), for all a,v € C([0,T]; X) such
that @(0,-) = 9(0,-) = 0. Moreover, f = (f1, fo) satisfies (H;) with zero as
the initial value.

LEMMA 8.2.3
Assume that fy, f» € C([0,T];C[0,1]), ug,vo € C*[0,1], and L € C'(IR?)?
and satisfy the compatibility conditions (8.2.5) as well as

<f1(0,0)+RuO( )+ 6(0)> _
f1(1,0) = Ruo(1) — (1)

0
_ 1 { vo(0) £2(0,0) — Gug(0) — up(0)
=2 () (00 an ) 229

Then a,c,d € C*[-T,1] and b € C*[0,1+TY, for all @,% € C*([0,T]; X) such
that

7:6(0, ) = @(07 ) =0, at(07 ) = fl(oa 0)(07 ')7 and @t(oa ) = f2(070)(07 )

If, in addition, L'(-)x is locally Lipschitzian for all x € R?, then f= (fl, fg)
satisfies (H} ) with zero as the initial value.
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LEMMA 8.2.4
Let f1, f2 € C%([0,T];C[0,1]), ug,vo € C?[0,1], and let L € C*(IR*)? satisfy
(8.2.5), (8.2.29), and

( 1t(0,0) + f2r(0,0) — Gvo()—%'(o))_
f1(1,0) = f2,(1,0) + Gug (0) + ug (1)

" f2 0 0) G'UO(O) /(O)
=L ( ) <f2 (1,0) - Gvo(l)—%(l)) -
f2t(0 0) f1 (0,0) — vy (0)+
) G)(f2(0,0) — Guo(0) — uf(0))
vo(1) fae (1, 0) f1 (1,0) — g (1)+ ’
+(R = G)(f2(1,0) — Guo(1) — uf(1))

where L' is the second order differential of L. Then a,c,d € C*[-T,1] and
be C?[0,1+T] for all a,v € C*([0,T]; X) such that

If, in addition, L'(-)x and L"(-)x are locally Lipschitzian for all x € R?,
f1,f2€ CY(Dr), and

2¢(1) = for(1,0) = (G = R)vp(1) + Rf1(1,0) + f1:(1,0) — 4£1(1,0),
2d(0) = _f27'(170) + (G - R)U(/)(O) - Rf1(070) - flt(07 0) - 4f1(070)v

then f = (f1, f2) satisfies (H't) with zero as the initial value.

THEOREM 8.2.1
Assume all the conditions of Lemma 8.2.3. Then the problem (8.2.1)-(8.2.4)
has a unique classical solution (u,v) € Cl(m)2.

PROOF By Theorem 8.1.3 the problem (8.2.6)-(8.2.9) has a unique clas-
sical solution (1,7) € C1(0,T;X)2. Moreover, t — A(7,?) is continuous on
[0, 7). Thus (4,9) € C* (E)Q Since a, b, ¢, d are continuously differentiable,
u and v are C'-functions, as well. I

THEOREM 8.2.2
Assume all the conditions of Lemma 8.2.4. Then the problem (8.2.1)-(8.2.4)
has a unique classical solution (u,v) € CQ(E)2.

©2002 CRCPressLLC



PROOF By Theorem 8.1.4, the problem (8.2.6)-(8.2.9) has a unique clas-
sical solution (1,?) € C?(0,T; X)?, and t — A(%,?) is a C'-function. Hence
Uy and g, exist and they are continuous on Dr. We do not know whether
Rf(u,7) C D(A). However, by (8.1.38) . and @, exist on Dp. Hence
O4r = ¥p¢ and Uy = Gy, and we obtain from (8.2.1) that ., o, € C(Dr).

Thus (@, 0) € CQ(ﬁT)Q. Since a, b, ¢, d are twice continuously differentiable,
uw and v are C%-functions, as well. I
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Chapter 9

Nonlinear nonautonomous abstract
differential equations

Many boundary value problems arising from the concrete applications have
a nonautonomous character and require a more advanced treatment. For
example, let us consider the following problem:

S

ug(r,t) — we(r,t) + w(r,t) = f(r,t), (r,t) € Qr, (9.0.1)
w(r,t) € G(r,t)u,(r,t), (r,t) € Qr, (9.0.2)
w(r,t) € K(r,t)u(r,t), (r,t) € Qr, (9.0.3)
(w(0,t), —w(1,7)) € B(t)(u(0,t),u(1,t)), t € (0,T), (9.0.4)

(9.0.5)

(r,0) = uo(r), r € (0,1),

where T' > 0 is fixed, Q7 = (0,1) x (0,T), and w,, u; denotes the partial
derivatives of u = u(r,t). Here G(r,t), K(r,t) C R x R and ((t) C R? x R?,
t € [0,T], are maximal monotone operators, possibly multi-valued. This very
general model describes heat conduction and diffusion phenomena. In Chapter
3 we studied the autonomous case with G and K single-valued. Here we
investigate (9.0.1)-(9.0.5) by using the following abstract Cauchy problem in
a real Hilbert space (with subdifferential operators A(t), which are perturbed
by maximal monotone operators B(t) and locally Lipschitzian or strongly-
weakly closed functionals u — f(u)):

u'(t) + A(t)u(t) + B(t)u(t) > f(u)(t), t >0, u(0) = up. (9.0.6)

We study the existence of a solution for (9.0.6) in the next section. Our con-
dition (H.3) there allows A(t) to be a subdifferential with a time dependent
domain. (H.3) is close to that of H. Attouch et al. [AtBDP]. Our proofs are
based on the methods used for the case of time independent A(t) in [Brézisl].
The functional perturbation f(u) is handled by fixed point theorems. In Sec-
tion 9.2 our results will be applied to (9.0.1)-(9.0.5) with unbounded 3(t). Our
abstract theory can be applied to a wide range of other practical problems con-
taining nonlinear partial differential or integral systems with time-dependent
coefficients. Their common character, presupposed by (H.3) below, is that
they are perturbed parabolic problems.

Our results have similarities to those of H. Attouch & A. Damlamian, T.
Kato, and D. T&taru, etc. (see [AttDam], [Kato], [T&taru]), but we point out
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that our proofs are quite natural, since they actually follow the same steps as
the original proof for the autonomous case in [Brézis1]. This is new.

9.1 First order differential and functional equations con-
taining subdifferentials

For our convenience, let us recall some concepts we shall use in this section.
Let A > 0, ¥: H — (—00, 0] be convex and A maximal monotone in H, a real
Hilbert space. The subdifferential, the Moreau-Yosida reqularization, and the
positive part of ¢ are denoted by 0, ¥y, and ¥, respectively. More precisely,
Yy () = max{0,¢(x)}. The resolvent and the Yosida approximation of A are
denoted by Jy and Ay, respectively, i.e., Jy = (I + ANA)~L, Ay = %(I — ).
A% is the element of Az with the minimal norm. For further details, see
Section 1.2.

We continue with our main hypotheses (H.1)-(H.4) below that involve posi-
tive numbers M, T, and Ay, functions n € L*(0,T), ¢: [0,7] x H — (—oc, 00l
and operators B(t) C H x H, t € [0,T).

(H.1) For each t € [0,T], ¢(t,-) is a proper convex lower semicontinuous func-
tion and B(t) is a maximal monotone operator in H.

(H.2) There is a z € L*(0,T; H) such that z(t) € D(0¢(t,-)) for a.a. t €
(0,7), and the functions t — ¢(¢,z(t)), t — [[0¢°(t,-)2(t)||3;, and ¢ —
| B(t)z(t)||% are integrable.

(H.3) For each A € (0,)) and y € H, ¢x(-,y) € WH1(0,T) and

D¢ 1
max { S22 (6,), [BA@ylh | < 5100 il + Mlh +

ot
+n(t) (1 + ¢>\+(t,y)> for a.a. t € (0,7).

(H.4) For each y € H and X € (0, o), the mappings ¢t — (I + )\8¢(t,-))_1y
and t — (I + )\B(t))fly are measurable.

REMARK 9.1.1 Condition (H.3) allows the domain of d¢(t,-) to depend
on time. Indeed, let H = IR, c¢1,c2 € H'(0,1) with ¢; < cp and

0 ifei(t) <z <eoft)
oo otherwise.

:0,1] x R — {0,00}, o(t,2) — {

Then, for all z € R and a.a. t € (0,1), ¢r(-,z) € WH1(0,1) and

2

O (1,2) < 106l + 5 max {17, 46},

4
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REMARK 9.1.2 The coefficient 1/3 in (H.3) can be slightly increased,
depending on B(t). If B(t) = 0, then 1/3 can be replaced by any a € (0,1). [J

LEMMA 9.1.1
Assume (H.1)-(H.4) and let 6 € [0,T). Then the realizations of 0¢(t,-) and
of B(t) in L*(§,T; H), i.e.,
99 = {(z,y) € L*(0, T3 H)* | y(t) € 0¢(t, )x(t) for a.a. t € (5,T)},
B={(z,y) € L*(6,T; H)* | y(t) € B(t)z(t) for a.a. t € (5,T)},

are mazimal monotone in L*(8,T; H).

PROOF  Clearly, 0¢ and B are monotone. They are maximal because
R(I+B) = R(I+08¢) = L2(6,T; H). This holds since ¢ — (I+g(t,-))  y(t)
and ¢t — (I + B(t))fly(t) are square integrable, for each y € L2(6,T; H). [l

First order differential equations perturbed only
by maximal monotone operators

THEOREM 9.1.1

Assume (H.1)-(H.4). If ug € D(¢(0,-)) and f € L*(0,T; H), then there exist
v, w € L*(0,T,H), a unique u € H'(0,T; H), and some constants My, My >
0, independent of f and ug, such that

o' (t) +v(t) +w(t) = f(t) for a.a. t € (0,T), (9.1.1)
v(t) € 9o(t, u(t), w(t) € B(t)u(t) for a.a. t € (0,T), (9.1.2)
u(0) = uo; (9.1.3)

t
el 0 + / (I ()3 + o) + () ) dr +

t
+essup 6 (ru(r) < My [ 17l dr+
T€[0,t] 0

+ Mo (1 + [Juol|Z + ¢4(0,up)) for all t € (0,T]. (9.1.4)

PROOF  We are inspired by Brézis’ well known proof of existence of
solution for an autonomous equation (see [Brézisl, pp. 54-57, 72-78] or [Morol,
pp. 46-61]). We denote different constants, independent of f, A, ¢, and ug, by
C1,Cs,.... Let X € (0, ). The mappings x — 9¢(t, )z + Ba(t)x, H — H,
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€ [0,T], are Lipschitzian and t — 9¢x(t, )z + Bx(t)z, [0,T] — H, x € H,
are square integrable. Thus by Lemma 1.5.3, the following problem has a
unique strong solution uy € H(0,7T; H).

Ul (t) + 0 (L, Jur(t) + Ba(t)ux(t) = f(t) a.e. on (0,T), (9.1.5)
9.1.6

ux(0) = up.

We shall prove that there exist positive constants M; and Ms, independent
of A\, f, and wg, such that for all t € (0,77,

||UA||2Loo(o,t;H) + Sel[lopt] ¢,\+(T, u,\(T)) +

Jr/O (||U£\(7')H%{ + (|0 (T Jux (D)1 + ”B)\(T)U)\(T)”%—I) dr <
< Ml/o 1f ()13 dr + M (1 + Juoll7 + ¢+(0,u0))- (9.1.7)

Since ¢y, uy, and dpuy satisfy the conditions of the chain rule in Theorem
1.2.18, then ¢, (,uA()) € WbH(0,T) and, for a.a. t € (0,7),

0P
ot

We multiply (9.1.5) by u) (t), by 1000¢ (¢, -)ux(t), and by By (t)ux(t), succes-
sively. By summing the resulting equations, by (9.1.8) and (H.3), we get

%% (t,un(t)) = (Dpalt, Jur(t),ui(t)) ; + 7 (8 ua(t))- (9.1.8)

1 d 1
IO + 0n (L ur(0) + 5510028, Jus(D +

Jrﬁ”B)\( Jux()l7r < 250 F(ON1F + 3M|lux ()1 +

+3n(t) (1 +oas (t,uA(t))) for a.a. t € (0,7), (9.1.9)

whence by integrating and by ¢ < ¢ < ¢4 (see Theorem 1.2.16),
[ (gl <>|\2 + 100 (7. () +
u — T, Jux(T
1ot IBAE AW ) dr -+ 6a (6, ua(0)) < 6(0,u0) +

t
+25||f||2L2(0,T;H)+3||77||L1(0,T)+3M/O lux(r)|I7 d7 +

+/O 377(7)%(1 + sgn o (T, UA(T)))¢,\(T, ux (1)) dr. (9.1.10)
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By Gronwall’s inequality, there is a constant C7 > 0 such that

t
O (tux (1)) < Ca (14 64(0,u0) + 1o ) + / lur(r) 3 dr) (9.1.11)

for all t € [0,7]. By (9.1.10) and by (9.1.11), for all ¢ € [0, T,

1 t
Jor O < 2l + 6067 555 [ (o)l ar <

< 2|uol|}; — 606T' ¢ (¢, ur(t)) +
t
+C3 (14640, w0) + If 320,711y + / lus(r)lF dr).  (9.1.12)

By the definition of the subdifferential and on account of
OA(t,) = o, Ia(t) ), [09a(t, ) - |l < 196°(t,-) - |1
and Jy(t) — I = —Adx(t, -), we obtain that
oa(t ) > o(t, Ia(t)z(t)) + (Opa(t,-)2(t),z — Z(t))H >
) = 2(t))

> 0(t,2(0)) + (06t )2(8), Tr (1)
~106°(t, )2 ()l (el + 12(0)ll) = B(t, (1)) ~
~sogp 71 — (2287 + 206, 20l — =0 (91.13)

for all t € [0,T) and = € H. By (9.1.12)-(9.1.13), integrating over [0,¢] and
using Gronwall’s inequality, we obtain that, for all ¢t € (0,77,

t
/O lun(r) 3 dr < Cs(1+ lluolif + 640, u0) + I/ 320 (9-114)

Since ¢(T, -) is a proper convex lower semicontinuous function, it is bounded
from below by an affine function (see Theorem 1.2.8). Since there is a Z €
D(04(T,-)) and ¢ (T, JA(T) - )< ¢A(T, ), we have, for any z € H,

1
—OA(T,2) < Cyl|lIn(T)z||lg + Cs < MHIE”%{ + Cs. (9.1.15)

We can now derive (9.1.7) from (9.1.10)-(9.1.12) and (9.1.14).
Next, we shall prove that there exist a subsequence of (A) that converges
to 0, and v,w € L?(0,T; H), and u € H'(0,T; H) such that, as A — 0+,
uy — u in C([0,T]; H), (9.1.16)
uh — ) Opruy — v, Byuy — w weakly in L2(0,T; H). (9.1.17)
By (9.1.9), the sequences (u)), (O0¢ruy), and (Bauy) are bounded in the

Hilbert space L?(0,T; H). Thus there are u*,v,w € L*(0,T; H) and a subse-
quence such that, as A — 0+,
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uh — u*, Opauy — v, and Byuy — w weakly in L?(0,T; H). (9.1.18)

Let A\, pu € (0, \o) be arbitrarily chosen. By (9.1.5) and the monotonicity of
0¢(t,-) and By(t), we have

5 7 lux(®) = w @[5 = (W0 = (0, ua(t) = wu(0)) 5y <
<(A+p) (2||8¢>\(t, Jux ()14 + 2/|0¢,(t, ->uu(t>|lfq) n
O+ ) (2B ur (9 + 21 Bu(t)u (1))

for a.a. t € (0,T), whence by integrating and by (9.1.6) and (9.1.8), we get

i =l go,yeary < 8+ (Ml F I3 0,msrry + M (1+ ol + 6(0, w0)) )

So (uy) is a Cauchy sequence in the complete metric space C([0,T]; H).
Hence it converges toward some u € C([0,T]; H). Since the derivative d/dt
is a strongly-weakly closed mapping in L?(0,7;H), v/ = u*. Thus u €
HY0,T; H).

By (9.1.8), (9.1.16), and the definition of the Yosida approximation, we
have

lw — Jxuxllz0,m;m) < |l —ux|lL20,7;m) + AOdaurll L2075y — O,

as A — 0+. Since dpuy € ddJyuy, Opauy — v weakly in L2(0,T; H), and
O¢ is demiclosed (see Theorem 1.2.3), then v € d¢u. Similarly,

(I +AB) tuy — uin L*(0,T; H), as A\ — 0+,

and Byuy € B(I + AB)~'uy, whence w € Bu.
Let « € H and t € (0,7T). Since v} — v/, 0pruy — v, and Byuy — w
weakly in L2(0,t; H), we have

¢
| @ d0) = s(7) = 06a(7. yus(r) = Balr)un(r) 7 =
0
t
= /\lir&_ (z, f(1) = uh(T) = (T, - Jux(T) — Ba(T)ua(T)) ,; dT = 0.
—0+Jo
By differentiating we obtain (9.1.1). The initial condition (9.1.3) is satisfied
due to the convergence uy — win C([0,T]); H). Hence (u, v, w) satisfies (9.1.1)-
(9.1.3).
The weak convergence in L2(0, T; H) implies the weak convergence in L(0,t; H),
for any ¢ € (0,T]. Thus the estimate (9.1.4) is implied by (9.1.7) and the weak
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lower semicontinuity of both the norm of L?(0,¢; H) and ¢(t,-). Indeed, for a
subsequence and for a.a. t € (0,7),

¢(t,u(t)) < liminf ¢ (t, Jx(t)ur (1)) < liminf 62 (¢, ua(t))-

Let (u,v,w), (@, 9,%) € HY(0,T; H) x L*(0,T; H)? satisfy (9.1.1)-(9.1.3).
Then by (9.1.1) and the monotonicity of both d¢(¢,-) and B(t),

1d

5ﬁuu(t) —a(t)||, = (u(t) —a(t), —v(t) — w(t) + o(t) + @(t)) , <O,

for a.a. ¢t € (0,7T), whence by integrating over [0,¢] C [0, 7] and by (9.1.3), we
get that w = u. Thus the solution is unique.
Theorem 9.1.1 is proved. I
Next, we relax our assumptions on ug and f. A strong solution for (9.1.1)-

(9.1.3) still exists, but a little bit less regular, similarly to the autonomous
case (see [Brézisl, p. 76]).

THEOREM 9.1.2
Assume (H.1)-(H.4). Let ug € D(¢(0,-)), f € L'(0,T;H) and we further
assume that

t t
1
| AN a1y < 00 and [ () =l -+ oy < o0

for all t € [0,T]. Then there exist measurable v, w:[0,T] — H, a unique
u € C’([O,T];H), differentiable a.e. on (0,T), and constants Ms, My > 0,
independent of ug and f. They satisfy (9.1.1)-(9.1.3) and

||“||2L<>o(0,t;H) + ess[iut]p T4 (1,u(r)) +
T7€|0,

-/ (I (P + Il + )1 dr <

< MaM;(t) + My (MuO (t) + 1) forallt € (0,T], (9.1.19)

where My (t) and M,,(t) are defined by

t
My0:= [ A b+ 1 <o (0120

t
1
Muc(t)::/o “Na(r) = wollyy dr + Juollf < 0. (91.21)
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PROOF  Foreachn € IN*, we choose ug, € D(4(0,-)) and f,, € L*(0,T; H)
such that

otherwise.

l|uo — won||ar < % falt) = {g(t) i@l <n, (9.1.22)

By Theorem 9.1.1, there exist u, € H'(0,T;H) and v,,w, € L*(0,T;H)
that satisfy:

ul, (1) + v (t) + wn(t) = fu(t), a.e. on (0,7), (9.1.23)
Un(t) € OG(t, Jun(t), wy(t) € B(t)uy(t), ae. on (0,7), (9.1.24)
un (0) = ugy. (9.1.25)

We shall show that there exist some constants Ms, My > 0, which are
independent of f, ug, and n and satisfy, for every n € IN*,

H%H%x(o,t;m + es:[%li]p To+ (T, Un(T)) +

t
[ (1B + o By + () <
< MMy (t) + My My, (t) + My for all t € (0,T]. (9.1.26)

By the proof of Theorem 9.1.1, there are solutions (uny), A € (0,Xg), of
(9.1.5)-(9.1.6) with (uon, fr) instead of (ug, f). Moreover, they converge to-
ward (uy,Un,wy) in the following manner (see (9.1.16)-(9.1.17)):

uh — u', dpyuy — v, Byuy — w weakly in L2(0,T; H), (9.1.27)
uy — uin C([0,T]; H), as A — 0 +. (9.1.28)

Taking into account the definition of the subdifferential, the modified (9.1.5),
ox < ¢, and the monotonicity of By(t), we obtain for a.a. t € (0,7,

O3 (L unr (8) < (Fat) = BaOunn (8) = s (1), una(t) = 2(1)) , +
+oa(t2(0) < (IF Ol + 1B@=(0) 1) () = woll s =

d1
— 2 S lunr(8) = wollfs + SIFW3 + SIB@)(0) 3 +
152
+&§7\|unx( M+ 7||u0 —z2(t)|1} + o(t, 2(t)).

We multiply the modified (9.1.9) by ¢ and integrate it over [0,¢] C [0,7]. Then

1
toA(t una(t)) + §||Unx(t) —uollf +
t

+506 r(llu;A(T)II% 1106 (T, Yuna (7)||% + HBX(T)UM(T)H;) dr <
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<Cs /Ot (IF @)Lz + Nuna(7)le) s () = woll dr +
+C6 (1 + My (t) + My, () +
+ /Ot 377(7)% (1 + sgn oy (T, un)\(T)))Tgb)\ (7, unx (7)) d7 (9.1.29)
for all ¢ € [0,T]. By Gronwall’s inequality, we have for all ¢ € [0, T],
toa(t, unr(t)) < C7(1+ My(t) + My, () +
#0r [ (L5l + s (0o (7)ol tr. (91,30
Since By (t) and 0¢y(t,-) are monotone, (9.1.5)-(9.1.6) yield

1 1 K
§||Un/\(t) — uoll3r = §Hu0n — || +/ (unx(T) = o, upy (7)) d7 <
0

1 bor 1
<5+ | (Gl + 21a(r) — ually) dr +
0 T

+/0 ( — (una(T) = 2(7),00x(7, -)2(7) + BA(7)2(7)) ;, +

U Nllunr(7) —vollsr + TUFEI ) dr < Cs + My (1) +
t T t
M0+ [ Flua ) dr+ [ i) s (r) = vl

where 77 € L(0,1). By the Gronwall type inequality (Lemma 1.5.2), (9.1.29)-
(9.1.30), and (9.1.13), we can easily show that

t
Jun(®)lFr < Co-+ 40y + 40 +2 | rlia(r)Fy dr <
0
1
< Cho+4Ms(t) + 4M,, (t) + §Hun>\(t)|\%[ for all £ € [0,T7.

By (9.1.29)-(9.1.30) and (9.1.13), (unx, OPrtunr, Bauny) satisfies (9.1.26). Us-
ing the weak lower semicontinuity of the norms, the inequality

and (9.1.27)-(9.1.28), we finally obtain (9.1.26).

We denote u’ (t) = Vtul,(t), 0,(t) = Vtva(t), and W, (t) = Vtw,(t), for
each t € [0,7]. By (9.1.26) the sequences (u}), (0,), and (w,) are bounded
in the Hilbert space L?(0,T; H). Thus there are u*,9,w € L?(0,T; H) such
that, on a subsequence,

* ~

ut — u*, 0, — 0, W, — W weakly in L*(0,T; H), as n — oo.  (9.1.31)
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By (9.1.5) and by the monotonicity of d¢(t,-) and of B(t), we have

5 7 lun () = wm @)l < Mun(t) = wmn @l zll falt) = fu (),
for a.a. t € (0,T). Therefore,

T
Hun - u'mHC([O,T];H) < HU'On - uOnL”H +/ an(t) - f?n(t)HH dta
0

i.e., (up) is a Cauchy sequence. Since C([0,T]; H) is complete, there exists
u € C([0,T); H) such that

u, — u in C([0,T]; H), as n — oo. (9.1.32)
Hence the initial condition (9.1.3) is satisfied, due to (9.1.22) and (9.1.25).

We denote v(t) = 9(t)/v/t, w(t) = w(t) /1, for all t € (0,T)]. Let 6 € (0,T)
and £ € C§°(6,T). Then, as n — oo,

T £(t) N ()
v - /Jun() it =

e et

Hence u belongs to H'(6,T; H), and v/(t) = u*(t)/V/t for a.a. t € (6,7).
Since § € (0,7) is arbitrary, u/(t) = u*(t)/vt a.e. on (0,T). Let x € H and
t € (0,T) be arbitrary. Now, using (9.1.31), we get

/5 (z, f() =W/ (7) — v(r) — w(T))H dr =

= lim (x, F(r) —ul (1) —va (1) — wn(T))H dr = 0.

n— o0 5

By differentiating, we see that (9.1.1) is satisfied.

Since u, — wu strongly and v, — v, w, — w weakly in L?(§,T; H), the
demiclosedness of maximal monotone operators and Lemma 9.1.1 give that
v € dpu and w € Bu, i.e., (9.1.2) is satisfied.

By the weak lower semicontinuity of the norms and of ¢(¢, -) and by (9.1.31)-
(9.1.32), we deduce that (u,v,w) satisfy (9.1.5). The uniqueness of u can be
established as in the proof of Theorem 9.1.1.

Theorem 9.1.2 is proved. I

First order differential equations perturbed by func-
tionals

Let V C H be a real Banach space, a > 0, and 5 = 0, 1. Let us define the sets
X; and the norms || - ||, t € (0,77, by

={yeC(0,T;H) |t \/ijy(t) belongs to L*(0,T;V) and
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y(t) € D((t,-)) for all t € [0,T]},

t
5l5.¢ = 1912 0,0311) +/0 s'|ly(s)IIY ds, for all y € X;.

Now, we state auxiliary hypotheses for the case of locally Lipschitzian per-
turbations.

(H.5) The set V C H is separable and V C H densely and continuously.
(H.6) For all ¢t € [0,T] and = € D(¢(t,-)),

D(¢(t, "), and alz}, < é(t,2) +n(t) (1 + |I7)-
(H.7) The functional f maps X; into L277(0,T; H).
(H.8) For all K > 0, there exist nx € L'(0,T) and ax > 0 such that
1 (@)(®) = fF) Ol < nx @)z = yllje,
arc[l2(t) =y < () —y(t),& = §) , +nxO)ll(t) — y()|7

for a.a. t € (0,7) and all & € 9¢(t,-)x(t) + B(t)x(t), § € 06(t,-)y(t) +
B(t)y(t), and

z,y € Xj = {& € X;|||Z[|5p + esssup t/ ¢4 (¢,2(t)) < K*}.
0<t<T
(H.9) For all y € X; and a.a. t € (0,7,

U@ O3 <00 (1+ 1913, + esssup 7764 (r,y(7)) ).
0<r<t
(H.10) For all y € X; and a.a. t € (0,7,

17l <0t (14wl e + esssup /7o (y(r)) ).

REMARK 9.1.3 In typical applications H = L?(0,1), V = H*(0,1), and
0¢(t, )u = —u,-. The space V is introduced in order to allow f to depend
on u,, not only on u. If this is not needed, one can simply remove all terms
li]ncluding V in (H.5)-(H.6), the second inequality of (H.8), and Theorem 9.1.3.

THEOREM 9.1.3
Assume (H.1)-(H.9). If j = 0 and uo € D(¢(0,-)), then there exist u €
HY0,T; HYN L?(0,T; V) and v,w € L?*(0,T; H) that satisfy

u'(t) +o(t) +wt) = f(u)(t) for a.a. t € (0,T), (9.1.33)
v(t) € 0o(t, )u(t), w(t) € B(t)u(t) for a.a. t € (0,T), (9.1.34)
u(0) = up. (9.1.35)
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Ifj=1,u € D(ng(O, )), (H.10) is satisfied, and

T
| H10) = wolar < o
0

then there exist a unique u € C([O,T];H), which is differentiable a.e. on
(0, T) and V -valued measurable on [0, T], and measurable functions v, w:[0,T] —
H that satisfy (9.1.33)-(9.1.35) and

T
/0 T(IIU(T)H% + [l () + ()13 + Hw(T)II?{) dr <oo.  (9.1.36)

PROOF  Let us first show that Xy and X; are nonempty. Since ¢(0,-)
is proper, there exists a iy € D(¢(O7 )) and thus by Theorem 9.1.1 there
is & € H'(0,T; H), which satisfies (9.1.1)-(9.1.2) with %(0) = o such that
u(t) € D(4(t,)) for a.a. t € (0,T). Since @ is continuous, @(t) € D(4(t,-)),
for all ¢ € [0, T].

We identify H*, the dual of H, with H. Since V is dense in H, then H = H*
is dense in V*. Thus for any x € V*, there is a sequence (z,) of elements
from H such that

(a(t),z) = nler;@(ﬁ(t),xn>v = HILH;O (a(t)ﬂn)H,
for a.a t € (0,7). Hence t — a(t) is weakly measurable in V. By the
separability of V' and Pettis’ theorem, ¢ — u(t) is also measurable in V.
Using (H.6) and (9.1.4), we get

alla®)[ly, < ¢y (t,a(t)) +n(t) (1 + lla@)7) <
< (14 n(t)) M2 (1 + |07 + ¢+(0,10)) + n(t)

for a.a. t € (0,7). Hence u € L?(0,T; H) and so 4 € Xo N X;.
Next, we define the norms || - ||;¢ by

t
loliZe = sup e 25O (Ja(e)  + | o7lla(s)} ds).
0<t<T 0

t
E¢(t) = max {1, co, c1, V2c1 }/ &(s)ds,
0

TI T .
¢ = 4M2j+1(1 + ;HWHLI(O,T) + 5)7 Jj=0,1,

where ¢ € L'(0,T) is nonnegative. Observe that

S
Jal2, < 2 esssup (Ja(o)By + [ o?lla(o)l} do) <
0<s<t 0

< 2e2B<®)| 7|2, (9.1.37)
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for all t € (0,7]. We denote, for N >0 and j =0, 1,
Xj,N = {y € X; | Hy||?,7 + esssup esz”(t)tj¢+(t,u(t)) < N2}.
0<t<T

Consider the mapping P: X; — C([0,T]; H), Pz = u, where u satisfies

u'(t) +o(t) +wt) = f(z)(t) for a.a. t € (0,T) (9.1.38)
v(t) € Op(t, u(t), w(t) € B(t)u(t) for a.a. t € (0,T), (9.1.39)
u(0) = wo. (9.1.40)

By (H.7) and Theorem 9.1.1 or 9.1.2 such u exists and is unique.
Let z € X;, 7 =0,1, and v = Pz. Ast — a(t) above, the function ¢ — u(t)
turns out to be measurable in V. By (H.6), we have

)+ [ u(s) [ s+ esssup o (s.u() <
<Ol + 5 [ (64 (sou(s) + () (1 + ) ds +

. T3
+ esssup 876 (s,u(s)) < (14 —nll o)l <o ) +

0<s<t
T j T9
—|—(1 + —) esssup s’ ¢y (s, u(s)) + —|nllz10,7) (9.1.41)
a’ o<s<t a

for all t € [0,T]. By (H.9) and (9.1.37), we get for all ¢ € [0,T7,

[ oo s < [ 06 (s 6. (rat) +

0<7<s

1 Ry e2En(t) 1
+ + ),S + ) S %
(1 + [z, g)as 2max{1, co, c1,v/2¢1 }

X (Hx”?n + esssup e 2En(gig (s,x(s))) + [0l L1o,ry- (9.1.42)
0<s<T
Let z,y € XN, j = 0,1 and N,K > 0. We subtract the corresponding

equations (9.1.38) and multiply the result by Px(t) — Py(t). By (H.8), we
have

a1

= IPa(t) = Py(0) + axc | Pa(t) — Py(t)|} < (9.1.43)

< nx (O Pa(t) = Py@)lz + (f(@)(t) = F(u)(1), Px(t) = Py(t))

for a.a. t € (0,T). We drop the second term, integrate over [0,¢] C [0, 7], and
use the initial condition. Then

31P2(0 = Pyl < [ nic()IPals) — Pyl ds +

4 / 1£(2)(s) = F@) )l Pa(s) — Py(s)ar ds
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for all ¢ € [0, T]. Now, Gronwall’s inequality implies
SIP(t) — Py(o)l3; <
< e?lmrlirom /Ot 1 (2)(s) = f(y) ()|l Pr(s) — Py(s)| u ds
for all ¢ € [0, T]. Using the Gronwall type inequality, we arrive at

[1Pa(t) — Py(t)llm < 62”’”{”““’“/0 1f(2)(s) = F(@)()llerds  (9.1.44)

for all t € [0,7]. We multiply (9.1.43) by #/, integrate over [0,¢] C [0,7T], and
use the initial condition. Then

30/1P2(0) = Py + ax [ #1Pa(s) = Py(s) [ ds <
< [ (o) (s + ) I1Pate) = Pyl ds +
+ [ 915@)s) = £ | P(s) = Py(s)]n s
for all ¢ € [0, 7). In view of (9.1.44) this yields
t ) 1 t 2
1Pt = Pyl s < o ([ 15@)) = r) @l ds)
. ((T * %) I | 1.0, rye N7t oy 4 TJQQMKlLl(O’T)) -
t 2
=exc( [ 1@ = 1)) ds) (9.1.45)
for all ¢ € [0,T]. We denote

- 4 1
br: = max{eIMxliron) cp 1,

By (9.1.44), (IL.8), and (9.1.37), we obtain
IP20) = Pl + [ 1) = P s <
< e [ 1766 - 56 ds)”
< e [ m(s)V3 PO o — il )

0
¢ 2
< ([ oo B0 ds) 2l =yl

< 5e? 10z —y|13 5,

N =
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where 7(t) = 2v/bxnk (t). Hence,

|Pz — (9.1.46)

\wa yllja

ie., P: X; g — X is a strict contraction with respect to the norm || - || 5.
Now, assume (H.1)-(H.9) with j = 0 and uo € D(¢(0,-)). By (9.1.41),
(9.1.4), (9.1.42), and (9.1.37), we can show that

1
[Ju(t ||H+/ lu(s)II5 ds + ess sup ¢>+(s u()) < —lnlle:o.m) +

(3 [ 16 s+ Va1 + ol + 64 0.0)) <
<Ci+— 1 / n(s )(1 + 2e 2E"'(S)Hx||(2)m + esssup ¢4 (T,{E(T))) ds <
0 0<7<s
1
< Cqy+ f(e 2E,(t) _ 1) (||;UH§77 + esssup e_zE”(s)(b+ (s,x(s)))
4 0<s<T

for all t € [0, T], where Cy and Cy are some positive constants. Hence

| P||2 , T esssup e 2By, (t, Pz(t)) <
’ 0<t<T
1
< (lall3, + esssup e P16 (1,2(0))) + 205,
2 ’ 0<t<T

We define positive numbers N, K and redefine the function 7 € L'(0,T) by

N? = max {4Cs, [|a|3,, + esssup e —2EWe (ta(t)) ),
0<t<T

K = NeP M 5(t) = 2y/brenk (t). (9.1.47)

Then XO,N # () and P maps )N(O,N into itself. We endow XO,N with the norm
| - lo,7i, under which Xo x remains a complete metric space. By (9.1.46),
P: )N(O}N — )N(O)N is a strict contraction. By the Banach Fixed Point Theorem
it has a unique fixed point in XO’ k- The desired solution is found. We have
only to show its uniqueness in the whole Xgy. So, let z,y € Xy be two fixed
points of P. Then we can choose N above to be sufficiently large so that they
both belong to X, n. In that case (9.1.46) is still valid and so = = y.

Now, assume (H.1)-(H.10) with j = 1, M, < oo (see (9.1.19)), and ug €
D(¢(0,-)). Let z € X;. By (H.10) and (9.1.44), we have for all ¢ € [0, 7]

/ 1£()(s) o ds <

< / n(s)( esssup \/7é (1,2(7)) + V2e En® |z, + 1) ds <
0

0<7<s
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t
<l + / Van(s)e B ds
0

x (Hmnm +esssup /o 2056, (s,2(s)) ) < o) +

E"

-1
\/||x|| + ess sup e 2En() sy (s, 2(s)). (9.1.48)
On account of (9.1.41), (9.1.19), (9.1.48), and (9.1.44), we get for all ¢ € [0,T],

DO+ [ 1P ds + essoup 5o, (5 Po(s) <

<s<t

< 1o (ot [ 1@ s+ ([ 1@ ds) +

+MyM,, (T) + M4> + gllnHLl(om <G+

11 bl
+(§ + Z)ezE"(t) (Hx”%n + esssup e 2En( )5¢+ (s,x(s))) + Cs,
0<s<T

where C5 is a positive constant. Thus

HPJ:H%,, + esssup e “2En() g, (s, Px(s)) <
0<s<T

< 3<||310||1 + esssup e ~2En (9)5¢+(8 x(s ))) + 2C5.
4 T o<s
Again we can choose N to be sufficiently large so that XLN s nonempty
and P maps it into itself. Moreover, )N(LN is a complete metric space with
respect to the norm || - |15, where K and 7 are given by (9.1.47). By (9.1.46),
P: )N(L N — )~(1, N is a strict contraction and hence it has a fixed point v €
)N(LN. That is the desired solution. By (9.1.19) and Theorem 9.1.2, (9.1.36)
is satisfied. The uniqueness of the solution can be proved similarly as in the
first case.
Theorem 9.1.3 is now completely proved. I

In the next and last theorem of this section we shall replace the local Lips-
chitzianity of f by a compactness assumption. In order to formulate further
hypotheses we denote

Y ={yeC(0,T];H) | y(t) € D(d¢(t,-)) for a.a. t € (0,T)}.

The set Y is nonempty under (H 1) (H.4), as we can see by applying Theorem
911W1thf—0andsomeu0€D( (0, )) Let j =0,1.

(H.11) The functional f maps Y into L'(0,T; H). The functional y — f(y),
f)(t) =772 f(y)(t) maps Y into L2(O T; H) and it is strongly-weakly
closed as a mapping C([0,T]; H) — L2(07T; H).
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(H.12) For each § > 0, the closure of the following set is compact in H:

{ve H [yl + ¢t y) <6 for aa. te[0,7]}.

(H.13) The function ¢:[0,T] x H — [0,00] is measurable with respect to the
o-field generated by the products of Lebesgue sets in [0,7] and Borel
sets in H. For a.a. t € (0,T), ¢(¢,-) is proper, convex, and lower
semicontinuous.

(H.14) For each y € Y and a.a. t € (0,T), y(t) € D(dy(t,-)) and

¥ (t5®) < [06°( @l + [B°Oy@lly + ().
(H.15) For each y € Y and a.a. t € (0,7),

t

AN O: < 0 (1+ o + [

sT(s,y(s)) ds),
' )

(s
£ < 0e? (14 Il + [ 579 (5.9() ds).

0

THEOREM 9.1.4

Assume (H.1)-(H.4) and (H.11)-(H.15). If uo € D(¢(0,-)) and j = 0,
then there exist u € HY(0,T; H) and v,w € L*(0,T; H) satisfying (9.1.33)-
(9.1.85). If ug € D(4(0,-)), j =1 and

T
1
My (@)= [ 2la(r) =~ wlfhy < .

then there exist u € C’([O, T); H), differentiable a.a. on (0,T), and measurable
v,w:[0,T] — H that satisfy (9.1.33)-(9.1.35) and

/ (10 0+ Ty + o)) dr < o

PROOF Denote for j =0,1,
Yy ={y e C(0,T]; H) | Fj(y) < N},

t
Ry = s e POyl + sp e B0 [ utsys) ds

¢ ¢
Ey(t) = 4M1/ n(s)ds, Ei(t) = 8max {Ms, 4/ M }/ n(s) ds,
0 0
No = 4(1+2M)|nllzr 0,7y + 4Mz2 (1 + [Juoll7; + ¢(0, u0)),
Ny = 4(1 4 Ms) [0l 10,1y + 4MaMoy (T) + 4My + 8Ms||nl|71 o 1y
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Let ug € D(4(0,-)) and j = 0. By Theorem 9.1.1, problem (9.1.1)-(9.1.3)
with f = 0 has a solution @. By (9.1.4) and (H.14), we have

t
e { (0. [ 0. s) ds} <
= ||77||L1(0»T) + M2(1 + ||u0||2H + ¢+(Oa UO)),

whence Fy(@t) < Ny and thus 4 € Yy, i.e., Yy is nonempty. Clearly, Yj is
convex. It is also closed in C ([O,T];H ), by Fatou’s lemma and the lower
semicontinuity of (¢, ).

Consider the mapping P:Y, — C’([O,T];H)7 Px = u, where u satisfies
(9.1.38)-(9.1.40). By Theorem 9.1.1, such u € H'(0,T;H) exists and is
unique. Let x € Yy. By (H.14), (9.1.4), and (H.15), we get

t t
1Pl 0. + / (s, (Pr)(s)) ds < / n(s)ds +
t
My / 1£(2)() 3 ds + Ma(1+ uol% + 640, u0)) <
t s
SMl/O 77(8)(||xHL°C(O,s;H)+/O U(r,2(7)) dT+1) ds +

1 I

+No = 2Milinlizr o,y < 1/ AMyn(s)e P Fy(x) ds +
0

1

—s—iNO = i(e Eo®) — 1) Ny + ENO = e Bo(®) N, (9.1.49)
for all ¢ € [0, T]. Hence Fy(Px) < %NO < Ny and so P maps Yy into itself.

Let z,z, € Yo, n = 1,2..., be such that z, — =z in C([0,T]; H), as
n — o0o. Denote u,, = Px,. By Theorem 9.1.1 there exist v, and w, such
that (un,vn,wy,) satisfies (9.1.38)-(9.1.40) with z,, instead of x. Moreover,
using (9.1.4) and (H.15) as in (9.1.49), we get

T
/0 (Wt (P + Nom (P + o)) dr +

e oM Ny < 0. (9.1.50)

N

+ esssup ¢4 (t,u(t)) <
0<t<T

Thus there are u*,v,w,c € L*(0,T; H) such that, on a subsequence,

ul, — u*, v, = v, w, — w, and f(z,) — ¢ weakly in L*(0,T; H),

as n — oo. By (H.12) and (9.1.50), there is S C [0, 7] of zero measure such
that {u,(t) |t € [0,7]\ S, n € IN*} is relatively compact in H. By a general
variant of Ascoli’s theorem (see Theorem 1.1.4) and the equicontinuity of
{un} (see (9.1.50)), there exists a @ € C([0,7]\ S; H) such that u, — @ in

©2002 CRCPressLLC



C([0,T]\ S;H), as n — oo, on a subsequence. Thus u, — @ in L?(0,T; H),
as n — oo. As in the proof of Theorem 9.1.1, @' = u*, v € d¢u, and w € Bi.
We extend @ to a function u from C'([0,T]; H). Then

ln = ullc o,y = llun — ulleqo,rns;my — 0, as n— oo

By (H.11), ¢ = f(u). In view of the uniqueness result of Theorem 9.1.1,
% = u = Px. Then,

| Pzn — Px|[co,m;m) = llun — @llco,m\s:) — 0, as n — oo.

This limit holds for the whole sequence, since the solution of (9.1.38)-(9.1.40)
is unique. Hence P:Yy — Y) is continuous.

Let y, € P(Yy), n € IN*. Then y, satisfy (9.1.49). Again, (y,) has a sub-
sequence converging in C’([O, T);H ) Since P(Yp) C Yy and Yy is closed, then
P(Y)) is sequentially compact. Hence it is compact (see [KanAki, § 1.5.1]).

We have shown so far, that P:Yy — Y satisfies all the conditions of
Schauder’s fixed point theorem (see, e.g., [KanAki, § XVI.4.2]). Thus it has
a fixed point u € Yp, which is the desired solution of (9.1.33)-(9.1.35).

Now, assume that ug € D(¢(0,-)), My,(T) < oo, and j = 1. By Theorem
9.1.2, problem (9.1.33)-(9.1.35) with f = 0 has a solution . Using (9.1.19)
and (H.14), we get

t
N . 1
a(t) | a +/ sY(s,a(s)) ds < |nllpro,r) + My + My (T) + My < le-
0

Hence Fi(4) < N; and so @ € Y7, i.e., Y7 is nonempty. Clearly, it is convex
and closed.
Let x € Y. By (9.1.19) and (H.15), one gets

t t
1Pl 0.y + / st (s, (Pr)(s)) ds < / n(s)ds +
FMzMp(t) + MyMy, (t) + My < |0l L1 0,7y + MaMyo (T) +

t t 2
My My [ sl )6 ds + s ([ 1)) ds)” <
0 0
t s 1

< M3/ 77(3)<||$||L°0(0,s;H) +/ (7, y(7)) dT) ds + —No —

0 0 4

t
oMyl oy + M3{ / n<s>(1 T
2

: /2 1 )
+(/0 rp(ra(r)dr) ) dsy < N = 2Mallnlf o) +

t
+M3<||77||L1(0,T) + M3/ n(s)e BrO Py (2) ds +
0
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t
—|—/ n(s)eéEl(s)Fl(x)l/gsds> <
0

NyeB1(®) (9.1.51)

1 1 imw 2
+ZN1+2M3(4 (62 ! —1)) <

3

for all ¢ € [0, T]. Hence Pz € Y1, i.e., P maps Yy into itself.

Let z,,z € Y1, n = 1,2,---, with ,, — « in C([0,T]; H), as n — 0.
Denote u,, = Px,. By virtue of Theorem 9.1.3 there are v,, and w,, satisfying
(9.1.33)-(9.1.35) with f(z,) instead of f(x), and

||un||2C’([O,T];H) + esssup {to4 (t,un(t)) |t €[0,T]} +

T
+ / (It ()13 + lon (@)1 + lwn (I ) dt < M3, (91.52)

where M| is some positive constant. Next, we exploit the weighted space
L?(0,T; H,t), which is a Hilbert space with the inner product

T
(Ps @) r2(0,7:8,1) :/0 (p(t),q(t)), tdt.

By (9.1.52) and (H.12) there exist ¢’ € (0,T), u*,v,w,c € L*(0,T;H,t),
u € L?(0,T; H), and u® € H such that, on a subsequence, as n — oo,

li *
Uy — U, Uy — U, Wy — W,

f(zn) — ¢ weakly in L2(0,T; H, t), (9.1.53)
u, — u weakly in L?(0,T; H), and u,(t') — «° in H.  (9.1.54)

Let € € (0,T) be arbitrary. Again u* = v/ a.a. on (¢,7) and thus we may
redefine u on a set of zero measure such that u € H'(e,T; H). Since € is
arbitrary, u € C'((0,T]; H). Indeed, for all ¢t € (0,77,

t
u(t) = u° +/ o' (7) dr and u, (t) — u(t) weakly in H, as n — oo. (9.1.55)
tl

Let § € (0,T). By (H.12) there is a set S C (4, T of zero measure such that
{u,} is an equicontinuous family of mappings from [§,T] \ S to a compact
metric space. By the general variant of Ascoli’s theorem (see Theorem 1.1.4),
there are a further subsequence (ny) and a @ such that

||unk — f’/HC([é,T]\S;H) — 0, as k — oo. (9156)

However, by (9.1.55), 4(t) = u(t), for each t € [§,T] \ S. Thus (9.1.56) holds
for the whole original subsequence. Since v and w, are continuous on [4, 7],
we have

||un - UHC([J_’T];H) = Hun — U”C([&T]\S;H) — 07 as n — oQ. (9.1.57)
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By (9.1.33)-(9.1.35) and the monotonicity of d¢(t,-) and of B(t),
1d 2
5 7l (®) = wol[fy =
= (un(t) = uo, f(zn)(t) — 06°(t, -)2(t) — BO(t)2(t)) ,, +
+ (un () — 1o, 06°(t, -)2(t) + BO(t)z(t) — vn(t) — wn(t)) , <
< un () = wollm || f (@n) (8) + 0¢°(t, ) 2(t) — BY(t)2(t) || m +
+(2(t) = uo, 06°(t,-)2(t) + BO(t)z(t) — vn(t) — wn(t)) , <
< un () = woll & ([ f (zn) )| r + 11 (2)) +
a(8) + detllon (1) + wn () + —112(2) — woll3y

for a.a. t € (0,T) and for any € > 0. Here the functions 7,12 € L*(0,T) are
independent of € and n. The last term is 73(¢)/e, where n3 € L1(0,T). We
integrate over [0,t], and then use (9.1.52) and the Gronwall type inequality
(Lemma 1.5.2). So, we obtain that, for each ¢t € [0,7] and € € (0, 1),

un(®) = uoller < <8€Ml /tnz(S)deri/t ()ds)%

t
1 )
d 2B _q 9.1.58
+/O () T+\/E<e >7 ( )

where the last term is the upper bound for fot Il f(xn)(8)||g ds and it has
previously been derived in (9.1.51). Define u(0) = ug. By (9.1.55) and the
weak lower semicontinuity of the norm, one has

[un = ullcqoryimy < sup fun(t) —u()la + sup |lun(t) —u(t)|a <
0<t<é 6<t<T

< sup (lun(t) — wollsr +liminf ug — wn (8)11r) + n — wlleqs.m
0<t<§ m—0o0

< sup sup 2|, (t) — UOHH + Hun - U”O([(S,T];H)-
0<t<d melN*

Then, by (9.1.57) and (9.1.58), one gets

é & 1
1 =
limsup [[un — ullc(o,r;m) < (SGM{ +/ n2(s) ds + g/ n3(s) ds) C -
0 0

n—oo

é 1
1 1 3
+/ 71(7) dT+—(efEl<5) —1) — /8eM] — 0, (9.1.59)
0 vV M3

as 6 — and € — 0, successively. Hence u,, — u in C’([O,T];H), as n — 00,
and thus v € C([0,T]; H).

By the demiclosedness of maximal monotone operators, Lemma 9.1.1 and
(H.11), it is easily seen that

v(t) € 0¢(t, Ju(t), w(t) € B(t)u(t), c(t) = fu(t) for a.a. t € (6,T)
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and for each § € (0,7). Thus wu,v,w satisfy (9.1.33)-(9.1.35). Since the
solution u of (9.1.33)-(9.1.35) is unique, it follows that the whole sequence (uy,)
converges toward v = Pz in C’([O, T); H)7 as n — o0o. Thus P is continuous.
Let u, € P(Y7), n € IN*. As above, there exist a u € C’([O,T];H) such
that u,, — w in C’([O7 T H), as n — 00, on a subsequence. Since Y7 is closed

and P(Y7) C Y1, then P(Y7) is sequentially compact. Thus P(Y7) is compact.
By Schauder’s fixed point theorem, P:Y; — Y7 has a fixed point u € Y7,
which is the desired solution. Theorem 9.1.4 is now completely proved.

9.2 An application

Let us apply our previous results to problem (9.0.1)-(9.0.5). For the sake of
simplicity, we consider only the case where G(r,t) = G and K(r,t) = 0. For
a more general application with - and ¢-dependent G and K, see [HokMol].
Let 6, M,T > 0, H = L?(0,1), and V = H!(0,1). We state the following
hypotheses on G and 3(t), ¢ € [0,T):

(J.1) There exist functions g: IR — (—o0, 00] and j:[0,7] x R? — (—o0, 0]
such that g and j(t,-) are proper convex lower semicontinuous and G =
dg, B(t) = dj(t,-) for all ¢ € [0, T].

(J.2) The operator G C IR x R satisfies
(51— G2)(y1 — y2) > 6(y1 —y2)? for all (y1,91), (v2,72) € G,
i.e., it is strongly monotone.

(J.3) There exists a z : [0,T] — V such that z € L*(0,T; H), G°z.(t,-) € H,
(2(¢,0), 2(t,1)) € D(B(t)) and g(z,(¢,-)) € L*(0,1) for all ¢ € [0,T].

(J.4) Either 5(t) is bounded for all ¢ € [0,T] or G is bounded.

We define function ¢:[0,7] x H — (—o0,00] and operators A(t) C H x H,

t € 10,77, by

o= B A0 <D
Alt) = {(u,—w") | u,w € V,w(r) € Gu'(r) for a.a. r € (0,1),

(w(0), —w(1)) € B(t)(u(0), u(1))}. 0.2.2)

LEMMA 9.2.1
Assume (J.1)-(J.8). Then, for everyt € [0,T], ¢(t,-) is a proper convez lower
semicontinuous function. If, in addition, (J.4) is satisfied, then 0¢(t,-) = A(t)
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and there exists a constant Ms > 0, independent of t, such that ux(t) =
(I+ )xA(t))fly satisfies, for any y € H, and X\ € (0,1],

2
lux(®11 + Mua @[], < Ma(lly\lfq + @)l +

A GOz (1) ||, + AlIBO(8) (2(2,0), 2(¢, 1)) Hip). (9.2.3)

PROOF Let t € [0,7] be arbitrary but fixed. By the lower semicontinuity
of g, the integrand in (9.2.1) is measurable. Since G is a subdifferential, one
has

g(y) > g(zT(r, 0)) +G%,(r,0) (y — zp(r, 0))

for all y € R and a.a. r € (0,1). Hence the integral in (9.2.1) is well
defined, taking values from (—oo,00]. The convexity of ¢(t,-) is clear. In
order to prove its lower semicontinuity, let A > 0 and consider the level sets
Syx={ye H| oty <A} Let y, € Sy and y € H, n € IN*, be such that
Yn — y in H, as n — oo. By (J.1) and the definition of the subdifferential,
we obtain for a.a. r € (0,1),

3 (tyn(0),yn (1)) > 4(t,2(0,t),2(1,t)) +
(00,0, 201,1), (520, 5a(D) = (20,0),2(1,0)) | =
> 5t 2(0,0),2(1,0) - g lunll} — co (9.2.4)

where ¢; > 0 does not depend on n. Let p > 0 and £ € IR. Since G, is the
Fréchet differential of g,,, we have

§
9u(§) = gy (zr(r, t)) JF/ Gurdr = g#(zr(r, t)) +

zr(7,t)
—l—/o Gu(sé+ (1= 5)z(r,t) (£ — 2 (r,t)) ds = gu (2 (1)) +
1
Jr/o %(Gu (55 + (1= 8)z(r, t)) — Gz (r, t)) X

X (Sf + (1= 8)z(r,t) — 2 (r, t)) ds+ Gz (r,t) (f — zp(r, t))

Passing to the limit as 4 — 0+ and using Fatou’s lemma, Theorems 1.2.4 and
1.2.16, and (J.2), we get

1
9O > gz ) + [ 5 (COs6+ (1= 9)22(r) = 6" 0))
X (s€ 4 (1= 8)zp(r,t) — z,(r,t)) ds +
+G%%(r,t) (€ — 2:(r,t)) > g(2:(r 1)) + g(ﬁ — 2o (r, t))2 _
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S a(n) = 26 () 2
> g(zr(rt)) + ?—252 - %zr(r, t)? — %(Gozr(r, )°. (9.2.5)

Taking into account (9.2.4), (J.3), (9.2.1) and substituting & = vy, (r), we
obtain that

§ ! , ~
EHy;’l”%{ < /0 g(y;(r)) dr +](t7yn(0)ayn(1)) + Ct(l + Hyn“%’) =
= o(t,yn) + e (1+ lualFr) <A+ (1 + lyal?),

where ¢ > 0 does not depend on n. Since y, — y in H, (y,) is bounded in
V. So, on a subsequence, y,, — y weakly in V, as n — co. By Mazur’s lemma
we can form convex combinations z, from y,’s such that z, — y strongly in
V. Hence, on a subsequence,

zn(r) — y(r) for all r € [0,1], and 2),(r) — ¢/ (r) for a.a. r € (0,1).

Since S is convex, all z, € S). Using Fatou’s lemma and the lower semicon-
tinuity of g and j(¢, ), we obtain that

1
A> liminf/ g(z,,(r)) dr + liminf j (¢, 2,(0), 2, (1)) >
0

n—oo n—o0

1
> /0 lim inf g (2, (7)) dr + 7 (t,y(0), y(1)) = ¢(t,y)-
Thus y € S\ and so ¢(t,-) is lower semicontinuous. Therefore, the subdif-
ferential d¢(t,-) exists. Evidently, it contains A(t). Since A(t) C H x H is
monotone, it is maximal if R(I + A(t)) = H.

We shall show that indeed R(I + A(t)) = H. Our proof is essentially the
same as that of Proposition 2.1.1. As an exercise, we do not assume that
(0,0) € G and (0,0) € B(t), since in nonautonomous cases that would not
be achieved by redefining the corresponding operators without any loss of
generality. By Lemma 2.1.1, the operator F' C H x H, defined by Fw(r) =
—w"(r) and

D(F) ={w e H*(0,1) | (w'(0),w' (1)) € v(w(0), —w(1))}, (9.2.6)
is maximal monotone in H, whenever v C IR? x IR? is maximal monotone.

Let y € H and y,, € C(‘)X’((O, 1)), n € IN*, be such that y, — y in H, as
n — oo. Consider the problems

—wl(r) + G w,(r) + %wn(r) =y, (r) for a.a. r € (0,1), (9.2.7)
(w,(0), !, (1)) € B0 (wn 0), ~wa(D)): (923)
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Choosing in (9.2.6) v = 3(t)~" and denoting by F' the realization of G~1+1/n
in H, we see that (9.2.7)-(9.2.8) is equivalent to Fw, + Fw, =/, Since G is
strongly monotone, its inverse G~ lis Lipschitzian and monotone. Therefore,
F' is maximal monotone and coercive. Thus F + E is surjective (cf. Theorems
1.2.6 and 1.2.7). Hence there exist w,, € H?(0,1) that satisfy (9.2.7)-(9.2.8).
Define

un (r) = w),(0) + /OT G wy (o) do, v, (r) = un(r) + 1 /OT wy(o)do (9.2.9)

n

for all 7 € [0,1]. Then u,, v, € H'(0,1) and

vn(r) — wl,(r) = y,(r) for all r € [0,1], (9.2.10)
wy(r) € Gu, (r) for a.a. r € (0,1), (9.2.11)
(wn(0), —wn (1)) € B(t) (va(0), v (1)). (9.2.12)
We multiply (9.2.10) by v, — z(t) and then integrate over [0, 1]. Therefore,
(vn, vn — )H (wy,, vn — z(t))H = (Yn>vn — z(t))H (9.2.13)

We integrate the second term by parts, use the strong monotonicity of G, the
monotonicity of 5(t), and (9.2.9). Then

_(w;,vn — Z(t))H = (wn, v, — +/ wn n z(r7 t)) =
= (wp, Hwn)H + (wn — GO% (1) + GO%. (-, ), ul, — zr(~,t))H +
wa0) ) (w0 _ (#(0.0 1o
(E RS R ) )]RZ >y +
D, = 2l = = el (2 0), 00 (D) e > -y +
1)

+ollunllz = 52 (Ol —me - meV2([olle + g lla),

where m; > 0 does not depend on n. By virtue of (9.2.13) and y,, — y in H,
it follows that

1
Sl + S+~ waly < mf +mev2ller i,

where m; > 0 does not depend on n. By (9.2.9)-(9.2.10) and y,, — y in H,
we finally obtain the following estimate

1 *
[unllFr 0,1y + llonllFr 0,1 + Ilwn I + gllwnllfq < Mf <oo,  (9214)

where M; > 0 does not depend on n.
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If 3(t) is bounded, then (wy(0), —wy (1)) is also bounded. Assume that G
is bounded and (w,(0), —wy,(1)) is unbounded. Then, by (9.2.14), wy,(r) is
unbounded, for each r € [0,1]. By Fatou’s lemma,

1 1 2
lim inf/ ul, (r)? dr > / lim inf (Gilwn(r)> dr = oo,
0 0

n—oo n—o0

which contradicts (9.2.14). Hence in any case (wy,(0), —w,(1)) is bounded.
Thus there exist u,w € H'(0,1) such that, as n — oo,

. / / / ! .
Uy — U, Wy, — win H, and u,, — v, w, — w', weakly in H,

un(0) = u(0), va(l) = u(l), wa(0) = w(0), wn(1) — w(l),

on a subsequence.
Since 3(t) and the realization of G in H are maximal monotone, it is easily
seen that

u(r) —w'(r) = y(r) for a.a. r € (0,1), (9.2.15)
w(r) € Gu'(r) for a.a. r € (0,1), (9.2.16)
(w(0), —w(1)) = B(t) (u(0),u(1)). (9.2.17)

Hence A(t) given by (9.2.2) is maximal monotone in H.

It remains to prove (9.2.3). Let y € H, t € [0,7], and A € (0,1]. The
function uy satisfies uy(t) + AA(¢f)ur(t) > y. Hence there exists a w(-,t) €
H'(0,1) such that

ux(r,t) — Adwx (1, t) = y(r) for a.a. r € (0,1), (9.2.18)
wx(r, t) € Guy ,(r,t) for a.a. r € (0,1), (9.2.19)
(wx(0,¢), —wa(1,)) € B(t) (ur(0,t),ux(1,t)). (9.2.20)

We now multiply (9.2.18) by wy(r,t) — z(r,t) and then proceed as when we
derived (9.2.14). In such a manner we arrive at (9.2.3).
Lemma 9.2.1 is proved. I

REMARK 9.2.1 The operator A(t) defined by (9.2.2) is still maximal
monotone in H if B(t) is only maximal monotone, not necessarily a subdiffer-
ential. Indeed, in proving the fact that R(I+ A(t)) = H we only needed that

((t) is maximal monotone. I

Let us now introduce further hypotheses.

(J.5) There exists an ho € (0,T) such that
. )
(¥ =%y = x)re > =y = xl[je = P*M (1 + %[l + [y )

for all h € (0,ho), t € [0,T — 1], (x,%) € B(t), and (y,§) € B(t + h).
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(J.6) For a.a. t € (0,7),

IOl 7 + 15 (1 2(0,1), (1, D) | +
B0 (20, 0), 2(1,0) | e + 6= (- )|y < M.

(J.7) For each h € (0,ho), t € [0,T — h], y € R? and X € (0,1],

INt+hy) —iaty) <
< Mh(1+ |lyllwzlIBa(t + h)yllre + 1yllke + ias(t + hyy)).

(J.8) For each (y,£) € G, it holds || < M (1+ [y]).

LEMMA 9.2.2

Assume (J.1)-(J.6) and let y € H, 0 < X < min{1,571}. Then t — uy(t) =

(I+ )\A(t))ily belongs to H*(0,T;V), t +— 0¢x(t,-)y = Ax(t)y belongs to

HY(0,T;H), and there exists a constant Ms > 0, which satisfies, for a.a.
€ (07T)7

d 2
[u (B 17 + MluA @)1 + AQH@Ax(t)yHH <AMs (1 4+ lua(@)F). (9-2.21)

PROOF We subtract (9.2.18) for the values t+h and ¢ of the time variable,
multiply the result by uy(r,t + h) — ux(r,t), and then integrate with respect
to r over [0,1]. Hence, after integrating by parts, we get

)\(’w)\(t + h) — wk(t), UA,T(’7 t+ h) — u)\,r('a t))H —+

lua(t) = ur (8)]% + A( (_wﬁf?i,ttihzz)) }

(0 () () <o

By the strong monotonicity of G and (J.5), it follows

lux(t + h) = ux(O1F + Adllusr (-t +h) = uxe (O3

g (i) - () I+

+/\h2M(1+ (| (ur(0, ¢ + h), ux(1, H'h))Hiz?) T

IN

FARZM | (u (0, £), un(1,1)) |20 (9.2.22)

We subtract (9.2.18) for the values ¢t + h and ¢ of the time variable, multiply
the result by wy ,(r,t + h) — uy (r,t), and then integrate with respect to r
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over [0,1]. So, after integrating by parts and by the strong monotonicity of
G and (J.5), we obtain the following estimate

Bllun et 4+ 1) = wx ()3 + Mws (£ 4+ 1) —wr, ()]} <
H ux(0,t 4 h) ux(0,1) H
<7 ux(1,t+ h) ux(1,t) ) lr2
h2M (1+H ux(0,t+ h), u,\(l,t+h))||]R2) +

+h* M || (u(0,8), ux(1,t)) (9.2.23)

[

Using the inequality [|(2(0),z(1))|ge < v2|z|v for all z € V, we obtain
from (9.2.22)-(9.2.23), (J.6), and (9.2.3) that there exists a ¢, > 0, which
does not depend on h, such that

T—h
/ un(t + h) — ur(B)|[ dt < exh2,
0
T—h
/ wnn(t 4+ B) — wan (- )l dt < ExB2.
0

Therefore, t — uy(t) belongs to H'(0,T;V) and t ~— w,\r( ,t) belongs to
H'(0,T;H). Thus u\(t) and SLwj ,(-,t) exist for a.a. ¢t € (0,7). Hence
(9.2.22) and (9.2.23) yield

1 A
max {5 4 ()5 5 [ O =AM (1 20] (00,0 ua(1,6) )
d 29
Mg (], < SO+ (1 + 20l (ur(0,0), ua (1, 0) 32 )

These inequalities and (9.2.18) imply (9.2.21). I

LEMMA 9.2.3
Assume (J.1)-(J.8). Let ¢ be given by (9.2.1), and B(t) = 0. Then (H.1)-
(H.4) are satisfied.

PROOF The conditions (H.1) and (H.2) are guaranteed by Lemma 9.2.1
and (J.4). We are now going to prove (H.3). Let y € H, \g = min{1,5 71},
A€ (0,)), h € (0,T), t € (0,7 —h), and ur(t) = (I + AA(t)) 'y. By the
definition of the subdifferential and by Theorems 1.2.4 and 1.2.16, we obtain
that

Ot +h,y) — or(t,y) = St + h,ux(t + ) — ¢(t, ux(t)) +

1 2 1 2
g lluat 1) =yl — o5 lluath) — il =
= j(t+ h,ux(0,t + h),ux(1,t + h)) — j(t,ur(0,t),ux(1,t)) +
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1
+/0 (g(u)\,r(rvt + h)) - g(uA,r(ra t))) dr +
—|—%(u>\(t + ) 4+ ux(t) = 2y, un(t + h) — ur(t)) , <
< lim jnf {j(t +h (T+ pBt+ ) (ua(0, + R, ux(1,t + h))) _
gt un(0,0),un(1,0) } +
—l—/ wx (7, ) (ux e (r,t + h) — ux (1, 1)) dr +
0

-l-%()\w)\,r(-,t + h) + Mwy (- 1), ux(t + h) — u)\(t))H. (9.2.24)

By integrating by parts, we see that the sum of the last two terms in (9.2.24)

is equal to
((ny (mremy ()
F(war (ot + h) = war (- 8), un(t+ h),ua(t)) -

By Theorem 1.2.16, (J.7), and the definition of the subdifferential, the term
whose limit was taken in (9.2.24) is less or equal to

Ju(t+hux(0,t 4+ h),ux(1,t + h)) — ju(t,ur(0,t + k), ur(1,t + h)) +
i (6, un(0, ¢+ h), ux(1,t 4+ h)) — ju (¢, ux(0,8),ur(1,t)) <

< MA(1+ [[Bult + ) (ur (0, + 1), un(1, + )| s ¥
x| (un (0, 4 h), un (Lt + 1)) [| e +
it (t+ houn (0, + h),ux(1,t + h))) +
ux (0, 1) ux(0,t + h) ux(0,1)
(0 (00 (o) - (26 0))
We have used the inequalities

18uyllmz < 18°@®)yllme, [1(2(0),5(0))Ire < V2l|z]lv
and wy () given by (9.2.18)-(9.2.20). Then (9.2.24) yields

PAlty) — dalt,y) < gllwx(t + DI+ allwa@llv llua(t +7) = ux(®)]lv +

+hM6<1 + lua(t 4+ )% + Gy (¢4 By un (0, + h), ux (1, + h))) +
Hlwar (-t +h) —wx, () m|lun(t + h) —ux(®)|#, (9.2.25)

where Mg > 0 is a constant. Similarly, we can obtain a lower estimate for
dA(t+ h,y) — da(t,y). By the definition of the subdifferential and (J.6), it is
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easily seen that
i (t+ hyun (0t + h),ux(1,t + b)) < M(1+V2|ux(t+R)[lv).  (9.2.26)
Since uy € H'(0,T;V), we have

T—h
[ ot h) - ol < e
0
for some ¢, > 0, which does not depend on h. Thus ¢, (-,y) € H*(0,T). On
the other hand, (9.2.25)-(9.2.26), (J.8), and (9.2.21) imply that

0 . 1
O (1,y) < timsup ¢ ([l (¢ + )y + s (1 4+ ) ) + Mo +
ot h—o+ 9

2
+Molun (@) + MM (1+ V2lr(0)lv) + S lox @)} +
18 . 1 2
+—- A @7 < limsup =M (lux(t + h)[lv +1)" +
2 h—0+ 9
1 2 2
+§||w)\,r('at)H%I + Mz (1+ lux(®)I5) + §M2(IIUA(t)Hv +1)" +

18 1
= Ms (14 20ua®II}) < 5llwns C)IF + Ms (1 + lua @I ),

where M7, Mg > 0 are constants. By (9.2.3), (J.6), and (9.2.5), we get

1
a0 < (01 + o )1 < M (1 Il + [ (s 1) )
where Mg > 0 is a constant. Using (9.2.4) with wuy(¢) instead of y,, we see
that 5
j(ta ’U,)\(O, t)7 ’U,)\(l, t)) > g”ll,)\(t)H%{ — Mo,

where My > 0 is a constant. Hence

0¢ 1

P95 (1,) < X100t Wil + Mao (1 + s + 6 (1ur(0))-
Thus (H.3) is satisfied.

The mapping ¢ — (I + /\8¢(t,-))_1y = wu(t) has turned out to belong
even to H'(0,7;V) C H*(0,T;H). Thus it is measurable. Trivially, ¢

(I+ B(t))_ly = y is also measurable. Hence (H.4) is satisfied. I

We conclude this chapter by the following theorem, which is a direct con-
sequence of Theorem 9.1.2, and Lemma 9.2.3.

THEOREM 9.2.1
Assume (J.1)-(J.8). Let ug € L*(0,1) and f € L*(0,T;L?(0,1)) such that

/ ;/ |f(r, )] drdt < .
0 0
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Then there exist u € C([0,T];L*(0,1)), differentiable a.e. on (0,T), and
measurable w: [0,T] — H(0,1) that satisfy (9.0.1)-(9.0.5) with K(t,z) =0

and

1
ess sup / t(up(r,t)? +w(r,t)?) dr +
0<t<T Jo

T 1
+/ / t(ue(r,t)? + we(r,t)%) drdt < cc.
o Jo
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Chapter 10

Implicit nonlinear abstract
differential equations

We are motivated by the two-phase Stefan problem with convection and
nonlinear Robin-Steklov type boundary conditions. This problem has arisen
recently in modeling the continuous casting of steel. Let T' > 0 be fixed and
Q CR", nelN, n>2 bean open connected bounded domain such that the
Gauss theorem, the Rellich theorem, [Agmon, p. 30], and the trace theorem,
[Necas, p. 84|, are valid and, moreover, let the boundary measure of 992 be
finite.

Suppose that €2 is filled with some material in liquid or solid phase. Denote
by v(z,t) the energy density, by u(x,t) the temperature, by j(z,t) the density
of the energy flow, and by f(z,t) the density of the energy production rate at
the point x and at the time ¢t. This situation can be described by the system

v

9 (z,t) + V- j(x,t) = f(z,1), (10.0.1)
v(z,t) € Bu(x,t), (z,t) € Qx (0,T). (10.0.2)
We assume that
coy +¢o ify >0,
Ey =< [0, ¢ if y=0, (10.0.3)

c1y if y <0,

where ¢; and ¢y are some positive constants and ¢ is a nonnegative constant.
Assume that the energy transfer is conductive or convective. Then

iz, t) = —kVu(z,t) + g(z, t,u(z, 1), (z,t) € Qx(0,T), (10.0.4)

where k is a positive constant and g(x,t,y) = 0if y < 0 or x € 9N. We
assume that g is given, e.g., we know the mass flows. As boundary conditions
and initial conditions we have

n(x) - j(z,t) € h(z, t)u(x,t), (x,t) € 9Q x (0,T), (10.0.5)
v(z,0) = vo(z), z € Q, (10.0.6)

where 7i(z) is the outward unit normal to 9 at z € 9Q and h(z,t) C R xR
is a monotone and affinely bounded operator.
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From (10.0.1)-(10.0.2) and (10.0.4), we obtain
/ y(z)v(z,t) de + / y(2)V - (= Vu(z,t) + g(z,t)) de =
Q Q

= / yfdx for all y € H'(Q). (10.0.7)
Q

Let V = HY(Q), W = L?(2), and i: V — W be the canonical injection. Define
¢: W — IR,

o(y) = /Q (%C2y+($)2 + coy+ () + %Cly—($)2) d"z,

where

| =y ify <O, _Jy ify >0,
y-= {O otherwise, and yy = {0 otherwise.

By Theorem 1.2.19 we see that ¢ is a lower semicontinuous proper convex
function and

v(z,t) € Eu(z,t) for a.a. x € Q < v(-,t) € dpiu(t,-).
Define, for each t € [0,T], B(t) C V x V* by w € B(t)z if there exists
wy € L2(09) satisfying wq(z) € h(z,t)z(x) a.a. on dQ such that

(y, w) = /QVy(x) -Vz(z)dx —}—/6 y(x) wi(x). (10.0.8)

Q
Moreover, set f(t) e V*and C(t): V — V*,

(y,C(t)z) = / y(2)V - g(z,t, 2(2)) dz, (10.0.9)

Q
(y, f(t)> = /Qy(x)f(:mt) dx for ally € V, (10.0.10)
where (-, -) is the pairing between V and its dual V*. By Gauss’ theorem and
by the boundary conditions, we obtain from (10.0.1)-(10.0.2) that
v(t) € 0¢(-)iu(t), w(t) € B(t)u(t),
(iy, veyww= + (g, w(t)) + (y,C)ult)) = (y, f(¢))
for all y € V and t € [0,T]. We notice that

<iy,8tv(t)>w,w* = <y, %i*v(t)>,

where (-, ) w~ is the pairing between W and W*. Thus we have reduced
the two phase Stefan problem to the following general problem:

V() +w(t) + C(t)ult) = f(t), t >0, (10.0.11)
v(t) € A(t)u(t), w(t) € B(t)u(t), t >0, (10.0.12)
v(0) = vy. (10.0.13)
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In the next sections we shall investigate the existence, uniqueness, and contin-
uous dependence of the solution of (10.0.11)-(10.0.13). Also the existence of a
periodic solution of (10.0.11)-(10.0.12) will be established. As a consequence
of those investigations, we shall see under which conditions the two-phase
Stefan problem (10.0.1)-(10.0.6) has a generalized solution

(u,v,j) € L*(0,T; HY(Q)) x H'(0,T; H*(Q)) x L*(0,T; L*())"

in Sobolev’s sense.

Of course, the two-phase Stefan problem is only one application of the ab-
stract problem (10.0.11)-(10.0.13). For other models, see [DiBSh]. Our main
assumption will be that the operators A(t) and B(t) are maximal monotone
such that A(t) + B(¢) is uniformly coercive for all ¢ € [0,T]. Hence the com-
mon character of the possible applications is that they are nonlinear parabolic
problems with time dependent coefficients.

10.1 Existence of solution

In this section we shall give sufficient conditions under which problem
(10.0.11)-(10.0.13) has a solution. Many authors have studied such a problem
in the case where A4 and B do not depend on time. Let us mention three
important works in chronological order by O. Grange and F. Mignot [GraMi],
V. Barbu [Barbu4], and E. Di Benedetto and R.E. Showalter [DiBSh]. In
[GraMi] and [Barbu4] the operators A and B are assumed to be bounded sub-
differentials of some convex functions. In [DiBSh] A is a subdifferential and
B is just a maximal monotone operator, but in turn they are both assumed
to be affinely bounded. The main method in [GraMi] is time-discretization
and a priori estimates which by compactness assumptions guarantee that the
discrete approximations converge to a solution of the problem. In [Barbu4] a
more general problem, namely a Volterra integral equation

t

v(t) +axwt)= [ f(s)ds—+wvg, t >0, (10.1.1)

0

has been studied. Here, a is a real-valued continuous function with a(0) > 0
and * denotes the convolution of two functions. The idea is to approximate
(10.1.1) by an integro-differential equation, whose solvability is known, to
derive a priori estimates and then show that the solutions of approximate
problems converge to a solution of (10.1.1). In the calculations the properties
of the Yosida approximation of the maximal monotone operator have been
applied. As an advantage, the existence of the solution for integral equations
is also established. However, in this approach an extra condition, the so-

called angle condition (w(t),v(t)), > —1, has to be assumed. In [DiBSh]
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the original problem is approximated by a problem where B is replaced by its
Yosida approximation and .4 by a more coercive operator. Again, the solutions
of approximate problems turn out to be bounded and hence to converge toward
a solution of (10.0.11)-(10.0.13). The approach of [GraMi] has been applied
in [Saguez], where the third operator C(t) is introduced, and later in [BeDu$],
where A depends on time. The approach of Barbu has been applied in [Hokk3]
and [Hokkd4]. We shall here apply the approach of Di Benedetto and Showalter.
For further details, see [Hokk1], [Hokk2], [Hokk5], and, of course, [DiBSh].

Let us make the following hypotheses.

We are given positive numbers a, M, and T, an increasing continuous func-
tion g : R — IR, a real reflexive Banach space W, a real Hilbert space V,
and a linear compact injection ¢:V — W such that ¢V is dense in W. We
denote by (-,-) the dual pairing between V and V*, and by ¢*: W* — V* the
adjoint of i: V' — W. The Riesz map V — V* is denoted by R. The function
¢:[0,T] x W — IR satisfies:

(A.1) For each t € [0,T], ¢(t,-) is continuous and convex.
(A.2) For each x,y € W, the function ¢ — ¢(t, ) is differentiable a.e. and
|6e(t, )| < M(1+ 2]y ),
|6u(t, ) — au(t. )| < g(llzllw + lyllw) = — yllw
for a.a. t € (0,T).
(A.3) For each t € [0, 7] and (z,9) € 96(t, ), llyllw- < g(lllw)-
Define A(t) = i*0¢(t,-)i, t € [0,T], and its realization

A= {(z,y) € L*(0,T;V) x L*(0,T; V*) |
(z(t),y(t)) € A(t) for a.a. t € (0,T)}.

(A.4) Ifz € HY0,T;V), y € HY(0,T;V*), and y € Az, then
(2'(t),y' () = =M1+ |/ @®)||v||lz(t)|lv) for a.a. te (0,T).
The family of operators {B(t) C V x V* |t € [0,T]} satisfies:

(B.1) B(t) is maximal monotone in V such that ||y
each (z,y) € B(t) and for a.a. t € (0,T).

ve < M(1+ ||z||v), for

(B.2) For each a > 0 and z € V*, the function ¢t — (R + aB(t))_lz is
measurable.

The function C:[0,T] x V — V* satisfies:

(C.1) For each z € V, the function ¢ — C(t)z is measurable.
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(C.2) For each z,y,z € V and for a.a. t € (0,T), C(t)0 = 0 and
[(z,C(t)y — C(t)2)| < Mljiz|lwly — z[|v-

(C.3) Ifayn,x € L*(0,T; V), ||@nll r2(0,1;v) < M, for each n € IN*, and 2, (t) —
x(t) in W uniformly on [0,T], as n — oo, then Cx,, — Cx weakly in
L2(0,T;V*), as n — o0, on a subsequence (we denote Cx(t) = C(t)x(t)).

We are now prepared to state the first existence result. In fact, we shall use
it as a lemma in proving existence for problems with degenerate operator A.
Observe that we do not state uniqueness, since the solution is not usually
unique.

THEOREM 10.1.1

Assume (A.1)-(A.4), (B.1)-(B.2), and (C.1)-(C.3). Then, for each f €
L2(0,T;V*) and (ug, 7o) € A(0), there exist functions u € H'(0,T;V), v €
HY0,T;V*), and w € L?(0,T; V*) such that

R/ (t) + v (t) +w(t) + C(t)u(t) = f(1), (10.1.2)
v(t) € A(t)u(t), w(t) € B(t)u(t) for a.a. t € (0,T), (10.1.3)
Ru ( ) ( ) Rug + vp. (10.1.4)

PROOF Let us first transform problem (10.1.2)-(10.1.4) into an equivalent
Hilbert space problem, since we shall heavily use its inner product. We identify
V and V* by the Riesz map R:V — V* and denote

At)=RTA(t), A=R'A, B(t)=R'B(t), B=R"'B
C(ty=R7C(t), C=R7'C, f=R'f, vo=R 4.

Using these operators, we see that problem (10.1.2)-(10.1.4) is equivalent to
the following one:

u'(t) + 0" () + w(t) + Ct)ul(t) = f(1), (10.1.5)
o(t) € A(t)u(t), w(t) € B(t)u(t) for a.a. t € (0,T), (10.1.6)
u(0) + v(0) = ug + vo. (10.1.7)

Let A > 0 and consider the following problem, which seems to approximate
(10.1.5)-(10.1.7).

U () + VA () + Ba(t)ua(t) + C()ua(t) = f(t), (10.1.8)
ua(t) € A(t)uxr(t) for a.a. t € (0,7), (10.1.9)
ux(0) +vA(0) = ug + vo, (10.1.10)

where B, (t) is the Yosida approximate of B(t) (if such exists). The idea of the
proof is to indicate first that this approximate problem has a solution, then to
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establish that those solutions form a bounded sequence, whose subsequence
turns out to converge toward a solution of problem (10.1.5)-(10.1.7). Let us

first state and prove some lemmas concerning the Hilbert space operators
A, B,C.

LEMMA 10.1.1
For each t € (0,T), the operators A(t) and B(t) are maximal monotone and
everywhere defined in V.

PROOF Let t € (0,T) be arbitrary. First we observe that there exists a
(z0,y0) € 09(t,-) C W x W*, since ¢(t,-) is a proper lower semicontinuous
function on W (cf. Theorems 1.2.8 and 1.2.12). By (A.3) and the definition
of the subdifferential

¢t ) < (0 — . y)wxw+ + 8t 20) < g(llzllw)llz — zollw + (£, 20),

whenever (z,y) € 9¢(t,-) and x € iV. Since ¢V is dense in W, the domain
of ¢(t,-) is the whole W. Thus it is continuous everywhere (cf. Theorem
1.2.10), in particular at 0 € V. By Theorem 1.2.17 A(t) C V x V* is the
subdifferential of ¢(t,4-):V — IR. So it is maximal monotone, which implies
both monotonicity and R(A(t) + R) = V* (see Minty’s theorem). Thus A(t)
is monotone in V and R(A(t)+1) = V, whence it follows that A(t) is maximal
monotone in V. Minty’s theorem also implies that B(t) is maximal monotone.
Since both are bounded operators, they are everywhere defined.

LEMMA 10.1.2
Let = € H'(0,T;V) and (y,z) € A. Then, the mapping t — ¢*(t,2(t)),
where ¢*(t,-) is the conjugate of ¢(t;-), belongs to WH1(0,T) and

L6 (1 2(0) = ~on(t,9(0) + (1), 2'(1)),, for aa. 1 € (0,T).

PROOF Denote
F(t) = 1 (97 (1,204 ) — 67 (1,2(0))) + (0, iw(0) — ((0), 2(0) .
Since ¢(t,y(t)) +¢* (¢, 2(t)) = (y(t), z(t))v, then ¢* (-, 2(-)) € L*(0,T). From

(A.2) and the definition of the subdifferential we see that, for a.a. ¢,t +h €
(0,7),

t+h
(u(t), 2(t + h) — (1)), — / o1 (s.y(s)) ds <
< " (t+ h,2(t+ h)) — ¢ (t,2(1)) <

t+h
< (ylt+h), =(t+ h) — (1)), - /t G (s, y(t + 1)) ds.
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Thus fOT_h |Fr(t)|dt — 0, as h — 0T. So, we obtain the desired result. I

LEMMA 10.1.3
Let z € H'(0,T;V) and o > 0. Then, t — (I + ozA(t))_lz(t) belongs to
HY(0,T; V).

PROOF Lett,s e (0,7), s <t. Define
L2
YV =R, G(t7) = el + ad(t,z).

Then, 9 (t, -) = I+aA(t) and, by Theorem 1.2.12, (T+aA(t)) " = 0y (t,-).
As a resolvent, it is single-valued. By Theorem 1.2.13 it is the Géateaux
differential of *(¢,-). Hence,

H(I—i— ozA(t))_lz(s) — (I+aA(5))—1Z(8)HV _

= sup lim 1/ <(j7_1/}*(7',2’(8) +ey) — d%_z/)* (T,Z(S))) dr <

lyllv<1e=0% €

.1
< sup lim —g(2]z(t)llw + ellyllw) leyllv (t — s) = M(t - s),

 lyllv<1em0t €

since Lemma 10.1.2 also holds for . Indeed, ¢, = ¢; is locally Lipschitzian
and (I—i—ozA(t))_1 is a contraction. Using z € H'(0,T;V) and Theorem 1.1.2,
we get (I + aA(-))flz(~) € HY(0,T;V). I

LEMMA 10.1.4

For each A > 0, the operators A,

B ={(u,v) € L*(0,T;V)* | (u(t),v(t)) € B(t) for a.a. t € (0,T)},
By = {(u,v) € L*(0,T; V)? | (u(t),v(t)) € BA(t) for a.a. t € (0,T)}

are mazimal monotone and everywhere defined in L*(0,T;V).

PROOF  Let (x1,%1) € B be such that (z1 — 2,31 —¥y)r2(0,7;v) > 0 for all
(z,y) € B whenever there exists a measurable set

Eyy={t€0,T)] (z1(t) — x(t), y1(t) — y(t))v > 0}.

Since D(B(t)) = V, we may set « = x1 outside E, ,, whence it follows that
the measure of E, , is zero. Hence (21(t) — z(t),y1(t) — y(t))v > 0 for all
(z(t),y(t)) € B(t) a.e. on (0,T). Thus B is maximal monotone.
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The maximal monotonicity of A and B) can be proved similarly. All these
maximal monotone operators are everywhere defined, since they are bounded
(see the proof of Lemma 10.1.1).

Let us continue the proof of Theorem 10.1.1. By M;,¢ € IN*, we mean
positive constants that are independent of parameters A, and we drop the
subscripts on M.

For every t € [0,T], the mapping

@) = (Bx(t) + CO)) T+ At) "V =V

is Lipschitzian with constant 1/\ + M (see Theorem 1.4.4 and (C.2)). By
Lemma 10.1.4 and (C.1), Jy(-)z is measurable for all 2 € V. Using (B.1),
(C.2), and Lemma 10.1.3, we see that these mappings are integrable. By
Lemma 1.5.3, the equation

yh + Ia(B)ya(t) = f(t) for a.a. t e (0,T)

has a solution yy € H(0,7T;V) satisfying yx(0) = ug + vo. Set uy = (I +
A)~lyy and vy = yx — ux. By Lemma 10.1.3, uy, vy € H*(0,7;V) and they
satisfy (10.1.8)-(10.1.10).

LEMMA 10.1.5
There exists a constant M > 0, which satisfies for every X € (0,1):

luxllLoe 0, 75v) < M, |Jallpee (0, m3w+) < M, (10.1.11)

I ()un()l oo,y < M, || Bauallpo(o,7:v) < M, (10.1.12)
lurllLzo,mvy < M, [\l z20,mv) < M, (10.1.13)

where Jy(t) is the resolvent of B(t), t € (0,T).

PROOF From (10.1.8) one obtains that
(uh, v = luAll5 + (ud, vd)v + (uh, Baun)v + (uh, Cun)y,  (10.1.14)

whence it follows, by (A.4), (B.1), and (C.2), that
l @I < M (1 4+ Ju@ +[7@)]3) for aa. te©.7).  (10115)
Hence
t t
lua ()13 = Juoll? + / 2 (un(s), ur(5)) , ds < M / lux(s) (3 ds + M

for all ¢ € [0,7]. Now, the first estimate in (10.1.11) follows by Gronwall’s
inequality. Since d¢(t,-) is uniformly bounded in W x W* (see (A.3)), we
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obtain the second inequality in (10.1.11). On the other hand, using (B.1), we
get (10.1.12). Now, the first inequality in (10.1.13) is implied by (10.1.15).
Finally, the second inequality in (10.1.13) can be derived from (10.1.8) an(El
(C.2).

LEMMA 10.1.6
There ezist u,v € HY(0,T;V) and w € L?(0,T;V) such that

uy — u,uy — ', vy — v, Byuy — w weakly in L*(0,T;V), (10.1.16)
ux(t) — u(t) weakly in V' for all t € [0,T], (10.1.17)
ua(t) — v(t) in V uniformly on [0,T], (10.1.18)
up(t) — u(t) in W uniformly on [0,T], (10.1.19)
Cuy — Cu weakly in L*(0,T;V), as A — 0T, (10.1.20)

all on a subsequence.

PROOF  Since L?(0,T;V) is a Hilbert space and the corresponding se-
quences are bounded, there exist functions u, u*,v*,w € L?(0,T; V) such that

uy — u,uy — u* vl — v*, Byuy — w weakly in L2(0,T;V), (10.1.21)

as A — 0T, on a subsequence. The embedding W* C V* is compact. Hence,
the set UAG(OJ)R(U,\(-)) is included in a compact set of V. Due to the bound-
edness of (v}), the family {vx(-) | A € (0,1)} is equicontinuous. Hence Ascoli’s
theorem (see Theorem 1.1.4) guarantees that there exists a v € C([0,T]; V)
satisfying the uniform limit (10.1.18), on a subsequence.

Let € C5°((0,T); V). By (10.1.21) and (10.1.18)

(v*, @) L20,1v) — (U3, @) L2(0,15v) =

—(va, /)Lz(OTV) - *(U@/)L?(O,T;V)a
(u, x)LZ(OTV ( ,T) L2 (0,T;V) =
(U,\7 /) 2(0,T;V) — ( »ZC/)LZ(O,T;V)7

as A — 0F. Thus v* = «/ and v* = v/ in L?(0,T;V), and so we obtain
(10.1.16) and u,v € W2(0,T;V) = H*(0,T;V).
Since (uy) and (u)) are bounded and V' C W compactly, we can apply
Ascoli’s theorem again. So, there exists a 4 € C’([O, TJ; W) such that
iuy(t) — a(t) in W uniformly on [0,7], as A — 07,

on a subsequence. By (10.1.16)

/<a() Dwweds = lim [ Gua(s), ) w - dSZ/ (u(s), i*z) ds
0 0

A—=07t Jo
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for all z € W*, ¢ € [0,T]. Hence 4(t) = iu(t) for all t € [0, T]. Thus we obtain
(10.1.19), which implies (10.1.20) by (C.3).
Let € >0, x € V*, and t € [0,T)]. Since i*W* is dense in V*, there exists a

z. € W* such that
€

<
T M A u@®)lv

| —i* x|y~

Using (10.1.19) and (10.1.11), we get

thlip [(ux(t), ) — (u(t), z)| < li)r\xisolip [(ur(t), x —i*z)| +

—

+limsup [(ux(t), z)wxw — (u(t), )| < e+e.
A—0t

This gives the limit (10.1.17), since € > 0 is arbitrary. I

Let t € [0,T] and x € V. By (10.1.8),
(ua(t) +oa(t),z),, +/ (Ba(s)ux(s),z),, ds +
0

+/O (C(S)UA(S)’I)VdSAt (f(5)7x)vd5+(u0+vo,z)v.

Using Lemma 10.1.6 and the fact that the weak convergence in L2(0,T;V)
implies the weak convergence in L2(0,t; V), we get

(u(t) + v(t),x)v Jr/o (w(s) + C’(s)u(s),a:)v ds = (ug + vo, )y

Since t and x are arbitrary, we obtain the differential equation (10.1.5) and
the initial condition (10.1.7).

It remains to prove (10.1.6). Since the inverse A~! is maximal monotone
in L2(0,T;V) (see Lemma 10.1.4), vy — v strongly, ux — u weakly, and
(vx,ux) € A™1, we can apply the demiclosedness result of maximal monotone
operators (see Theorem 1.2.3, (c)). Thus (v,u) € A™1, i.e., v € Au, which is
the first relation in (10.1.6). For the second one, i.e., w € Bu, we must work
more.

We have Byuy — w and Jyuy = uy — AByuy — u weakly in L%(0,T;V),
as A — 07, and Byuy € BJyuy (see Theorem 1.2.4). By the demiclosedness
property of maximal monotone operators (see Theorem 1.2.3, (d)), it suffices
to show that

11)\m(1)ri (Bauy, J)\UA)L2(O,T;V) < (wau)LQ(O,T;V)~ (10.1.22)

However, by (10.1.8), Jx = I — AB), Lemma 10.1.5, and (C.2),
(Baux, Jaux)p20,m;v) — (Baux, u)p20,1;v) = >‘HB)\U>\||%2(O,T;V) +
+(f —u) — v\ — Cux,ux —u)r20,1,v) < M||u—uxl| 20wy +
< HM 4 (f,un —u)p20,mv) — (U + 03, un — w)r20,7:v)-
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In light of Lemma 10.1.6, this implies (10.1.22) if

li\migf(u’,\ + vy, ux — u) 200,15y > 0. (10.1.23)
—0

Define ¢:[0,T] x V. — R, 9(t,z) = i||z|? + ¢(t,iz). By integrating by
parts and Theorem 1.2.18, we get

(u) + 05, ux) 2 0,75v) = (ua(T) + va(T), ux(T)),, — (uo + vo,uo)v —
—(ux + va, u)) 20,y = ¥* (T7 ux(T) + U/\(T)) -
—* (0, ugp + vg) +/0T o (t,un(t)) dt (10.1.24)
and, similarly,
(u' + 0 u) L2 0.7v) = " (T, u(T) +0(T)) —

T
—¢*(0,u0+v0)+/0 o (t,u(t)) dt. (10.1.25)

Since ¢*(T, ) is weakly lower semicontinuous, Lemma 10.1.6 yields

inf ¢* (T, ur(T) + vA(T)).

(T, u(T T)) <li
W (T, u(T) + (7)) < limin
Hence (10.1.24) and (10.1.25) imply that

s / /
IKH_I}(I)I_*l_f(U)\ + Uy, U\ — u)LQ(O,T;V) Z

T T
zhminf/o ¢t(t,u,\(t))dt—/0 o (t,u(t)) dt.

A—0+

By (A.2) and the boundedness of (uy), we may apply the Lebesgue-Fatou
lemma. Thus we obtain (10.1.23), and Theorem 10.1.1 is now completely
proved.

Let us state more hypotheses for the main theorem of this section.
(A.5) For each (z1,y1), (2,y2) € A(t) and t € [0,T],
(w1 — 22,1 — yo) > aljizy — WZH%V
(A.6) There exists a p € [1,2) such that
|p(t, )] < M(1+ ||z|}},) for a.a. t € (0,T) and for all z € W.
(A.7) For ae. t € (0,T), |lylw- < M(1+ |lzllw), for all (z,y) € d¢(t,)i.
(B.3) For a.a. t € (0,T) and each (x,y) € B(t),

(@,y) + Mlliz|[§y > allz|}, — M.
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(C.4) The uniform convergence in (C.3) is replaced by a.e.-convergence.

THEOREM 10.1.2

Assume (A.1)-(A.7), (B.1)-(B. 3) (C.1)-(C.2), and (C.4). Then, for each
f € L*0,T;V*) and vy € R(A(0)), there exist functions v € L*(0,T;V),
w e L20,T;V*), and v € HY(0,T;V*) that satisfy (10.0.11)-(10.0.13).

PROOF  We consider the following problem, which is equivalent to (10.0.11)-
(10.0.13):

V' (t) + w(t) + C(t)ult) = f(t), (10.1.26)
v(t) € A(t)u(t),w(t) € B(t)u(t) for a.a. t € (0,T) (10.1.27)
v(0) = vp. (10.1.28)
We choose ug € A(0) " tvg, p € (0,1] and write:
prag, () + vy, () + wy(8) + Ct)uu(t) = f(1), (10.1.29)
vu(t) € ( Juy(t),wu(t) € B(t)u,(t) for a.a. t € (0,7)  (10.1.30)
pu(0) + v,(0) = pug + vo. (10.1.31)

Theorem 10.1.1 guarantees that problem (10.1.29)-(10.1.31) has a solution
(up, v, wy) € HY0,T; V)% x L?(0,T; V). Indeed, it suffices to replace A(t),
B(t), C(t), f(t), and vo by 1/p A(t), 1/p B(t), ete.

LEMMA 10.1.7
There exists a constant M > 0 such that, for each p € (0,1],

||uu||Lz(0,T;V) S M, \/EHU;LHL‘X’(O,T;V) S M, (10132)

lwullz2 0,7y < M, lvullzo,mw+) < M, (10.1.33)
]l L2 0,r5v) < M, (vpllzzorivy < M.(10.1.34)

PROOF From the equation (10.1.29) we obtain that

H’(u;u U/L)V + (U/,uu,u)V + (’LU#, U/L)V + (Cu;u U/L)V = (fv u#)V-

We integrate this over [0,#] and apply (B.3) and (C.2). Then we get
Sl 1 = Saluoll + (2(0), (1)) — (e o =
[ ey [ ol ds < [ w6l ds -
# [ (- M)l -+ (f<s>7uu<s>)v) ds.
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By Theorem 1.2.18, (A.2), and the definition of the subdifferential,

t t
d
/ (vlL(s),uL(s))Vds = / (d—(b(s,u“(s)) — ¢y (s,u“s))) ds <
0 0 s
t
< (uu(t) — O,U#(t))v + o(t,0) — (0, up) — / o1 (s,up(s)) ds.
0
Using (A.2), we obtain from this and the previous inequality that
t
pllun @O +/0 allu(s)|[3 ds < plluoll3 + 2(vo, uo)v + M —
t
—26(0, uo) + M/ lun(s)|% ds for all ¢ € [0,T].  (10.1.35)
0
Since ¢(0,ug) > —oo, we obtain that
t t
O + [ ol ds <3 [ @l ds 20 (10130

for all t € [0, T].
Multiplying (10.1.29) by v, it follows that

/J(UIH,UH)V + (U;,Uu)v + (wuvvu>V + (Cuuavu)V = (f, Uu)V-

We integrate this over [0, t] and apply Theorem 1.2.18, (B.1), and (C.2). Then,
t
b (1, uu(6) — 0 0,u0) — g1 [ 615, (5)) s +
0
1 1 I
3Ol = ool < 5 [ (o)t ds+
0
t
—|—6M2/ lup(s)|% ds + M forall t € [0,T).  (10.1.37)
0
From (A.2) we obtain that, for each z € V and ¢t € [0, 7],

¢(t,x):/0 be(s,x)ds + 3(0,2) > —M(1+ |lz]%) + 6(0,2).  (10.1.38)

By Lemma 10.1.1, A(0) is everywhere defined and thus there exists (0,v*) €
A(0). By the definition of the subdifferential and Theorem 1.2.17,

(0, uu(t)) = $(0,0) = (upu(t), ")y, = =M — [l (t)l[5y -

Now, using (10.1.38), we get

(tuu(t)) — (0,u0) = —M — Mfu,, (t)][3y .
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since ¢(0, -) is everywhere finite. Thus (10.1.37), (A.2), and (10.1.36) yield
1 2 ' 2
10O <0+ 01 [ ()1 ds+ 01 +
' 2 1 2
b [ MO+ Ol ds+ ol +
I 2 2 ' 2
5 [ Ioao)lf ds + 6022 (M [ () + M)
0 0
for all ¢ € [0, T]. Gronwall’s inequality gives now that
t
v, ()3 < M/ lwu(s)||3 ds + M for all t € [0,T). (10.1.39)
0
Let 9*(t) € A(t)0 for all t € [0,T]. By (A.5),
(& 0.(t) = 0°(1)y, _ aflu,(t) — 0|2

[0, (t) = 0" ()]lv = sup > .
: EEV,EAD 1€llv l[un(®)llv

Hence, using (A.3), we obtain that

1 2M,
O < 37 IO + == oI + M

for all M, > 0. Hence the inequalities (10.1.36) and (10.1.39) imply that

K b 2M,
[ Il ds <01 [ (5Tl + 25 ol + ) ds +
0 0 * a

M [ MM, [* [*
M <3 [l ds+ 22 [ [ uolf drds + .
* JO 0 JO

We choose M, = 2M. Then,
t t s
/ uu(s)]3 ds < M/ / (T drds + M (10.1.40)
0 o Jo
for all t € [0,T]. By Gronwall’s inequality, we obtain the first inequality in
(10.1.32). Now, the second inequality in (10.1.32) is implied by (10.1.36). The
estimates (10.1.33) are entailed by (B.1) and (A.7).
We multiply (10.1.29) by v},. Then
(Mu;u U;,,)V + HU,L”%/ + (wﬂa U;;)V + (Cuuva)V = (f, UL)Va

which, together with (A.4), (B.2), and (C.2), gives that

1
ol < Zlaun @ + 2 (1 + @I} + 17 @1F) - (10.1.41)
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for a.a. t € (0,T).
Using (B.2) and (C.2) to (10.1.29), we obtain that

g llv < v llv + ML+ [lu] + [1£@)v)-
This implies, for a.a. ¢ € (0,T), that
(1 < 20,01 + M (14 01} + 17O (0.142)

From (10.1.41)-(10.1.42), we obtain the second estimate in (10.1.34). The first
estimate in (10.1.34) follows now from (10.1.42).

LEMMA 10.1.8
There exist u,w € L*(0,T;V) and v € H'(0,T; V) such that

uy, — u, vy, — ', puy, — 0 weakly in L*(0,T;V), (10.1.43)
v, — v in L*(0,T;V), (10.1.44)
wy, — w, Cuy — Cu weakly in L*(0,T;V), (10.1.45)
vu(t) — v(t) weakly in V- for all t € [0,T], (10.1.46)
u,(t) — u(t) in W for a.a. t € (0,T), (10.1.47)

as i — 0%, on a subsequence.

PROOF  Since the sequences (u,.), (v},), (pu),), and (w,) are bounded in
the Hilbert space L2(0,T;V), there exist u,v*,u*,w € L*(0,T;V) such that

uy, — u, vy, —v", ), —u”, w, — w weakly in L2(0,T;V), (10.1.48)

as u — 0T, on a subsequence.

Since i: V' — W is compact and we have Lemma 10.1.7, we can apply The-
orem 1.1.5. Hence {Rv, | u > 0} is a relatively compact set in L(0,T;V*).
Thus there exists a v € L?(0,T; V) satisfying (10.1.44).

Let # € C§°((0,T); V). By (10.1.48), (10.1.44), and (10.1.32),

(v, 2") 20, 05v) — (W, &) 20,137y =
= _(U,/pm)LQ(&T;V) - _(’U*ax)LQ(O,T;V)a
|(w*, 2) L2 0,000y | — |(p),, ) 20,0y | <
< pllull Loy M2 | L20,0v) — 0, as p — 07,
Thus v* = v’ and u* = 0 in L%(0,7;V) and so v € H*(0,T; V).
Since L2-convergence implies a pointwise convergence on a subsequence, it
follows from (10.1.44) that there exists a t’ € (0,T) such that v,(t') — v(¥') in

V', on a subsequence. Hence the weak limit of (vL) gives the pointwise weak
limit (10.1.46).
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Since u, — u weakly, v, — v strongly, and A is maximal monotone in
L?(0,T;V), Theorem 1.2.3 gives that (u,v) € A. Then (A.5) implies that

1 T
e = wla0.) < / () — u(t), v (8) — 0(2)) , dt — 0,

as u — 01, Thus there is a subsequence of (u,) that satisfies the pointwise
limit (10.1.47). Then, finally, the limit Cu, — Cu weakly follows from (C.4).

Let x € V and t € [0,T]. From (10.1.29) we obtain
(puy(t),z) + <Uu(t)»$>v + /075 (wp(s) + C(s)uu(s), a:>v ds
= /Ot (f(s), ), ds + (puo + vo, z)v, (10.1.49)
whence by Lemma 10.1.8 it follows that
<v(t),x>v+/0t< (s) + C(s)u( ds—/<f ds+<v0, )y .
Now, we obtain the differential equation (10.1.26) and the initial condition
(10.1.28). We have already proved v € Au, so it remains to prove only w € Bu.

Due to the demiclosedness of maximal monotone operators (see Theorem
1.2.3), it suffices to show that

lim %)nf(wu, UH)LQ(O V) < (’LU7 U)LQ((),T;V) . (10.1.50)
=
The inequality
lim mf(,uu + vw uy)r20,1v) = (V) L2010 (10.1.51)

pn—0t

implies (10.1.50), since if it were valid we could calculate using (10.1.5),
(10.1.29), (C.4), and Lemma 10.1.8:

(w,u)20,15v) = (f =" = Cu,u)p20,mv) = i, (s w)z2omiv) =

—hméﬁf(ﬂu + %auu)m(o Tv) + hn(f)l (=Cup, u)r20,1v) =

zlimstlrp((f ,uu —v — Cuy, upu) L20,m:v) +
u—0

+(Cup,uy — U)L2(0,T;V)) 2

2 lim sup ((was ) L20.72vy = Mlupl L2 0,000 1 — wll20.0w)) >
n—0

> hménf(w,“ uy)r2(0,7;v) + 0.
n—
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We integrate by parts and apply Theorems 1.2.12 and 1.2.18:
1 / 1 2 1 2
(1, + ) 120,13y = il (DI = Slluoll? +
T
+¢* (T7 vM(T)) — ¢*(0,v9) +/ o (t, uu(t)) dt. (10.1.52)
0

Using (A.2), Egorov’s theorem, (A.6), and the Lebesgue-Fatou Lemma we can
prove that

T T
liminf/o b1 (t,up(t)) dsz/o o (t,u(t)) dt. (10.1.53)

pn—0+

Now, we obtain from (10.1.52)-(10.1.53) and the lower semicontinuity of ¢* (T, -)
that

lgggif(lw; + v, up) L2 0.rvy = 0+ lirgérif ¢* (T, v,(T)) = ¢*(0,v0) +

T
+liminf/0 o (t, uy (b)) dt > ¢* (T, v(T)) — ¢*(0,v0) +

p—0+
T
+/ (bt (t7.’17(t)) dt = (’UI,’U/)LZ(QT;V).
0
We have now shown (10.1.51), and so Theorem 10.1.2 is completely proved. (]

Let us state more hypotheses for the degenerated case, where the operators
0¢(t,-) C W x W* are not strongly monotone.

(A.8) If asequence (z,,) of elements of L2(0,T; V) converges weakly in L2(0,T; V)
toward a point & € L2(0,7T;V), then

T T
hminf/ G (t, iz, (1)) dtz/ o (t,ix(t)) dt,

n—eo Jo 0
on a subsequence.
(B.4) For each t € [0,T] and (z,y) € B(t),
(x,y) > allz|}, — M.
(C.5) Thereis a p € [0,2) such that
(z,C(t)z) > =M ||z||}, — M for all z € V, t € [0,T].
(C.6) If asequence (z,,) of elements of L2(0, T’; V) converges weakly in L2(0,7T; V)

toward a point x € L?(0,T;V), then (Cx,) converges weakly toward Cx
in L2(0,T;V*), on a subsequence.
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THEOREM 10.1.3

Assume (A.1)-(A.2), (A.4), (A.6)-(A.8), (B.1)-(B.2), (B.4), (C.1)-(C.2),
and (C.5)-(C.6). Then, for each f € L*(0,T;V*) and © € R(A(0)), there
exist functions u € L*(0,T;V), w € L*(0,T;V*), and v € H(0,T; V*) that
satisfy (10.0.11)-(10.0.13).

PROOF  Since (C.6) is stronger than (C.3), we may apply Theorem 10.1.1
and conclude that the problem (10.1.29)-(10.1.31) with x € (0,1] and uy €
A(0)" v has a solution (uy,v,,w,) € H'(0,T;V)* x L*(0,T;V).

LEMMA 10.1.9
There exists a constant M > 0 such that the estimates (10.1.32)-(10.1.54)
are satisfied for oll 1 € (0,1].

PROOF From the equation (10.1.29) we obtain that

N(u,w Uu)V + (U:“uu)v + (w;u Uu)V + (Cu;u “u)V = (fv u[L)V‘
We integrate this over [0,¢] and apply (B.4) and (C.5). Then we get
1 s 1 2
Sl O~ Salluoll? + (00 wa(1)), — (vo, w0}y —
¢ ¢
- [ Gty de+ [ a6l s <
¢
< [ 2 (o)1 + M+ (FG5) (), ) s <

a t T
<5 [ Ml ds 21401 [l s,

where Young’s inequality is also applied. By Theorem 1.2.18, (A.2), and the
definition of the subdifferential,

/Ot (vu(s),u;(s))v ds = /Ot (%(ﬁ(s,uu(s)) — ¢y (s,uu(s))) ds <

< (u#(t) - (),vu(t))v + ¢(t,0) — ¢(0,up) — /0 o (s,u#(s)) ds.

Using (A.6) and Young’s inequality, we obtain from this and the previous
inequality that

t
plly (B +/0 allun()[} ds < plluoll +2(vo, uo)v +
+M —2¢(0,ug) for all ¢t € [0,T]. (10.1.54)
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Since ¢(0,ug) > —oo, we obtain that

t
wllu, 3 +/0 luu(s)|3 ds < M for all t € [0,T]. (10.1.55)

Hence, (10.1.32) is valid. The estimates (10.1.33) are entailed by (B.1) and
(A.7). The rest of the proof is the same as that of Lemma 10.1.7. I

LEMMA 10.1.10
There ezist u,w € L*(0,T;V) and v € HY(0,T;V) such that (10.1.43)-
(10.1.46) are satisfied, as 1 — 0T, on a subsequence.

PROOF The proof is exactly the same as that of Lemma 10.1.8, except
for Cu,, — Cu weakly in L?*(0,T;V). That follows directly from (C.6) and
w, — u weakly in L2(0,T; V). I

Let us continue the proof of Theorem 10.1.3. The differential equation
(10.1.26) and the initial condition (10.1.28) are obtained exactly as in the
proof of Theorem 10.1.2. The demiclosedness of A, u, — u weakly, v, — v
strongly in L?(0,7T; V) imply, again, that v € Au.

Assume that (10.1.51) and, on a subsequence,

lim inf /O (s (0, C (1) (1)), dt > /0 (u(t), C(tyu(), dt (10.1.56)

p—0+

are valid. Then we calculate, using (10.1.5), (10.1.29), (C.6), and Lemma
10.1.10:
(w,w)20,7v) = (f —v" = Cu,u) 20,77y > Hlifél+(f7 Uy ) 12(0,T3V) —
- lfgé{}f(lw; + U;u Uu)Li’(o,T;v) - litnig}rf(culuuu)LQ(O,T;V) =

= limsup(f — #UL - U:NU,LL)LQ(O,T;V) +

u—0+

+limsup —(Cuy, uy) L2077y >
n—07F

> lim %&P(f = pty, = vy, = Cug, ) 20,13 =
n—

= lim sup ('UJM, U,AL)L2(0,T;V) .
n—0+

Now, we proceed exactly as in the end of the proof of Theorem 10.1.2,

except (10.1.53) is implied directly from (A.8). Thus (10.1.51) is proved if we
can show (10.1.56).
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Let z € V, t € [0,T], and (x,,) be a sequence of elements of L(0,T;V),
which converges toward z € L%(0,T; V) weakly in L?(0,T;V). By (C.2),

t M]||¢
wewz) . o Milwlzly

vevzo liyllw  ~ yevizo  lliyllw
Thus, indeed, C(t)z,(t) and fot C(s)xn(s)ds are W*-valued. Moreover,
¢ ¢
H/ C(s)xn(s)dsHW* §/ IC(8)xn(8)|lw= ds <

0 0

¢
< [ flan(s)lv ds < Mllzall vy < M

0

where M’ > 0 is a constant, since a weakly converging sequence is bounded.
We obtain also, for each t' € [0, 7],

t t
| [ c@mneds]y. < [ 1c@hmn(s)lw-ds <
t’ t’
t
< M/ lzn($)llv ds < V[t = ¥ [M]|znllL20,15v) < MVt = #].
t/

Thus the set

{g: 0,7] — V* f(t):/OtC(s)xn(s) ds, t € [o,T]}

is an equicontinuous family of mappings from [0,7] into a compact metric
space. By Ascoli’s theorem, it has a subsequence that converges in V* uni-
formly on [0,T]. By (C.6), the limit function is ¢ — fgC(s)x(s) ds. Hence

t t
/ C(s)xn(s)ds — / C(s)x(s)ds in V, uniformly on [0,7],  (10.1.57)
0 0

as n — 00, on a subsequence.
Let € > 0 be arbitrary. Choose u,, u¢ € C5°((0,T); V) such that

||’U/; — uuHLZ(O,T;V) < €, H’LLE — UHL2(O,T;V) < €, (10158)
(u,)” — (u)’ weakly in L*(0,T5V), as p — 07. (10.1.59)

Indeed, uj,, u®, can be the usual convolution approximation of u,, u, respec-
tively:

T T
ug, (t) = /0 pe(t — s)uyu(s)ds, u(t) = /0 pe(t — s)u(s)ds
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for all ¢ € [0,T]. Here, p. € C§°(R) is the appropriate mollifier. Now, for
eacht € [0,7] and z € V,

T
(5 ) @)y = [ (Al = )2 a(), ds
0
T
= [ it = 9)zu(0) s = (a2 (Y (0) . 05 0= 07,

which is even a stronger convergence than (10.1.59). Using (C.2), (10.1.29),
and (10.1.58), we calculate that

(up, Cup) p2(0,1:v) = (uy, Cup)rzo.1v) +
+(UH ’U, Cu >L2 (0,T;V) + (’U,N,CUM CUZ)Lz(O,T;V) Z

T
> [ (o, [ ouras), @,
0 0 \%
where we have also integrated by parts. By (10.1.57)-(10.1.59),

T t
lim mf(u,“ Cuy)r20,1v) > — / ((ué)’(t), / Cut(s) ds) dt —eM =
0 0 v

pu—0+
= (ue, CUE)L2(07T;V) — EM Z (u, CU)L2(O,T;V) — GM.

Since € > 0 is arbitrary, we obtain (10.1.56). The proof of Theorem 10.1.3 is
now complete.

REMARK 10.1.1 The most degenerate case is A(t) = 0. So it is evident
that (C.5) cannot be dropped. Observe that (A.8) can easily be checked by
Theorem 1.2.19 if the functions ¢, (¢, ), t € [0, T], are all convex or concave. [J

REMARK 10.1.2  Since the problem (10.1.5)-(10.1.7) is by its character
a parabolic one, it has certain smoothening properties of the initial data 0.
Roughly, the existence can be proved if ¢y belongs to the closure of ¢(0, EI
with respect to the topology of W*.

REMARK 10.1.3  The autonomous case, where B(t) is a coercive subdif-
ferential and A(t) is just a maximal monotone operator, has been investigated
in [DiBSh].

10.2 Uniqueness of solution

In this section we consider the uniqueness of the solutions of (10.0.11)-
(10.0.13). First we present a counterexample of nonuniqueness and then state
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some sets of sufficient conditions for the uniqueness. For convenience, we
formulate our uniqueness theorems for the equivalent Hilbert space problem
(10.1.26)-(10.1.28). Let T' > 0 be fixed and V be a real Hilbert space that is
embedded into a real Banch space W by means of a linear injection i: V" — W.

Example 10.2.1
([DiBSh, p. 739]). Let V. =W = R and, for t € [0, 1],
A(t),B(t),C(t): R — R,A(t)r =Bt)r=x+ H(z —1),C(t)x = 0,

where H C IR x R is the Heaviside operator,

1 if z > 0,
H(x)=1<[0,1] ifz =0,
0 ifx<0.
We consider the following system
v'(t) +w(t) =0 for a.a. t € (0,1), v(0) =2, (10.2.1)

o(t) € u(t) + H(u(t) — 1), w(t) € u(t) + H(u(t) —1). (10.2.2)

Clearly, this problem is a special case of (10.0.11)-(10.0.13) with T =1, f =
0, and 99 = 2. We see that, for any ¢ € [1/2, 1], the functions u,, v., w.: [0, 1] —
R,

t 1
ue(t) =1, v.(t) =2 — > we(t) = - if t € [0, ],

ue(t) = ve(t) = we(t) = e Tif t € (e, 1],

are solutions of (10.2.1)-(10.2.2). The nonuniqueness is met in every element
of the triple (u,v,w). Observe that both operators A(t) and B(t) are even
strongly monotone, maximal monotone operators. In the standard form of
Cauchy problems, (10.2.1)-(10.2.2) read as

V' (t) + B(t)A(t) o(t) 20 for a.a. t € (0,1), v(0) =2,

where 2] 2]
_ 1,2] ifzell,2
1. ) s 4]y
Bt)A(t)"z = {m otherwise,
which is not a monotone operator. I

A little bit less than monotonicity of B(t)A(t) ! suffices for the uniqueness.

THEOREM 10.2.1
Let € L*(0,T) be positive. Assume that the operators A(t), B(t) CV x V,
t € 10,7, satisfy:
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(i) A(t) or B(t) is an injection.
(ii) For each (x1,y1), (x2,y2) € A(t), (z1,21), (z2, 22) € B(t),
(y1 = y2, 21 — 22)v = —n(t)ly2 — w23
If f € LY(0,T;V) and C(t) = 0, then there exists at most one triple
(u,v,w) € L0, T; V) x WHH0,T;V) x L'(0,T;V,)

which satisfies (10.1.26)-(10.1.28).

PROOF  Let (10.1.26)-(10.1.28) be satisfied by
(u1,v1,ws), (ug, v2, ws) € L*(0,T; V) x WHL(0,T;V) x L*(0,T; V).
By the differential equation (10.1.26),
vy (t) — v5(t) + wi(t) —wae(t) =0 for a.a. t € (0,7T). (10.2.3)

We multiply this by v1 — v, use (ii), and integrate over [0,¢]. Then

t
gl =0 < 500 = va )+ [ o) = va(o) s
for all t € [0,T]. By the initial condition (10.1.28) and Gronwall’s inequality,
o1 () —v2(t)||3- = 0 for all t € [0, T].

Thus v; = vs. By (10.2.3), wy = wy. Using (i) we obtain that u; = ug. [

THEOREM 10.2.2

Assume the conditions of Theorem 10.2 except (i), and, in addition, that
there exist mappings C(t):V — V, t € [0,T], satisfying:

(#ii) For all (x1,11), (22,y2) € A(t), z €V,
(2, C(t)z1 — C(t)a2) | < n(®)llyr — w2llvllzllv;
(iv) A(t), B(t), or C(t) is an injection.
If f € LY0,T;V), then there exists at most one triple
(u,v,w) € L*(0,T; V) x Wh(0,T;V) x L*(0,T; V), (10.2.4)

which satisfies (10.1.26)-(10.1.28).
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PROOF  Let (10.1.26)-(10.1.28) and (10.2.4) be satisfied by (u1,v1,w2)
and (ug,ve,ws). Denote by M, Ms, ... some positive constants and

U=Up —Uz, V=701 — V2, W=1wW1 — W2,

¢
¢=Cuy — Cug, F(t)= / w(s)ds for all t € [0,T].
0
By the differential equation (10.1.26) and the initial condition (10.1.28),
t
v(t) + F(t) +/ c(s)ds =0 forall t € T. (10.2.5)
0

We multiply this by F’ = w and integrate over [0, ¢]. By (ii) and (iii),
HF HV /0 (— (v(s),w(s)), + (c(s),F(s))V) ds —
_(/0 e(s) ds, F(t)),, < /0 2@ (@I + ol I1FG)], ) ds +

,HF HVJer/t (s)|[v(s)|I} ds for all t € [0,T].
Using Gronwall’s inequality, we get

HF(t)||2 < M, /Otn(s)Hv(s)H?/ ds for all t € [0, 7. (10.2.6)
We multiply (10.2.5) by v and use (iii). Then we get

v (t HV < 2||F(t HV + M3/0 n(s)”v(s)”i ds for all t € [0,T].

Together with (10.2.6) and Gronwall’s inequality this yields v = 0. By
(10.2.6), F = 0, whence w = 0. Using (10.2.5), we get Cu; = Cug. Fi-
nally, by (i), v = 0.

In [DiBSh, p. 741] there is a simple counterexample of the nonuniqueness
of the solution in the autonomous case where A(t) is even a linear operator
and B(t) is a strictly monotone single-valued subdifferential. Essential in this
example is that A(t) is not symmetric. However, in our existence theory, we
have assumed A(t) to be a subdifferential, which means in the linear case that
it is symmetric.

THEOREM 10.2.3

Let M,a > 0 be constants and g:IR — R be continuous. Assume that
the operators A(t),B(t) C V x V and the mappings ¢(t,-):V — R4 and
C(t):V — V satisfy the following conditions for all t € [0,T].
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(1) ¢(t,-) is convex, continuous, and ¢(t,z) < M||z||3, for allz € V.
(2) For each z,y €V, ¢(-,z) € H(0,T) and

[pe(t, ) — ¢e(t,9)| < g(llzllv + llyllv)llz = yllv.
(3) A(t) = é(t,-) and A(t) is linear.
(4) (21— 22,51 — y2)v > allizy —iwa|[fy for all (v1,y1), (v2,y2) € A(t).
(5) For all (z1,y1), (z2,y2) € B(1),

(z1 — 2,51 — y2)v > allwy — @a|§y — Mlizy — ixal[fy-

(6) ‘(Z,C’(t)x - C(t)y)v‘ < Mizllwllx — yllv for all x,y,z € V.

If f € LY(0,T;V), then there is at most one triple that satisfies (10.1.26)-
(10.1.28) and (10.2.4).

PROOF  We use the same notation as in the proof of Theorem 10.2.2.
Multiplying (10.2.5) by F and using (6), we get

¢

HF(t)H2 < M4Hv(t)H?/ + M4/0 ||u(s)H?/ ds, forallt€[0,7]. (10.2.7)
We differentiate (10.2.5), multiply it by u, and use (5)-(6). Then

(' (1), (1)), + g||u(t)||"’v < Ms|fiu(t)|, foraa. te (0,T).  (10.2.8)

By the linearity of A(t), ¢, u and v satisfy the conditions of Lemma 10.1.2.
Thus

%(;5* (t,v(t)) = (u(t),v'(t))v — ¢¢(t,u(t)) for a.a. t € (0,7). (10.2.9)

By (1), ¢(t,0) = 0, whence ¢¢(t,0) = 0 for a.a. t € (0,7). Using (10.2.8),
(10.2.9), and (2), we get

o*(t,v(t)) + %/0 HU(S)H‘Q/ ds < ¢*(0,0) +
—|—/0 ( — ¢t(s7u(s)) + M5

t
< ¢*(0,0)+M6/ |[iu(s)||5, ds for all ¢ € [0,T]. (10.2.10)
0

zu(s)“iv) ds <

By (1) one also has

1
¢*(0,0) = 0, ¢*(t,0(t)) > m|\v(t)|\2v for all ¢ € [0, 7).
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Hence (10.2.10) yields

t t
lo@|? + g/o u(s)|? ds gMG/O iu(s)|)%, ds for all ¢ € [0,T),

whence it follows by (4) and Gronwall’s inequality that v = 0. By (4) also
u =0 and so, by (10.2.7), w = 0. I

REMARK 10.2.1 A uniqueness result similar to Theorem 10.2.3 can also
be proved in the case where B(t) is a symmetric linear operator (see [DiBSh,
p. 740] and [Hokk3, p. 664]. Observe that the conditions required by these
uniqueness results are rather strong. In general the solution is not unique.

10.3 Continuous dependence of solution

We are motivated by the problem of finding an optimal control of the con-
tinuous casting process of steel. The solidification and cooling of the steel is
described by the general equations (10.0.11)-(10.0.13). The cost function is
of the type

J: LA(U) = (=00, 00], J(§) = J (& u,0,w): = u = ualfao oy +
o = vallFa 0, 1w+ + 1w = wall iz 0 2wy + 1€ll2 0,709,

where U is a Banach space of the values of the control variable &, (u,v,w)
the solution of (10.0.11)-(10.0.13) corresponding to the control variable, and
ug, Vg, Wq are the desired values. For example, the cooling should be uniform
enough in order to avoid flaws, stresses, cavities, etc. The control variable
contains the initial temperature field and cooling rate on the boundary. The
latter is related to the operator B(t) by h(x,t), appearing in the Neumann
boundary conditions (10.0.5), since usually the boundary is cooled by a water
spray. In the case of continuous casting, the solution (u,v,w) is unique, as
can be shown by classical methods, but if that were not the case, we could
consider the following cost function:

& sup {J(&u, v, w) | (u,v,w) is a solution of (10.0.11)-(10.0.13)}.

Clearly, there is no hope that the mapping & — J(§) could be convex. So,
Theorem 1.2.9 does not give us the existence of the optimal control. However,
the method of sequences, which we used in proving the existence of solution,
is now applicable. We take a sequence (§,) of control variables converging
weakly toward £. So, we have a sequence of operators (5,,) and initial values
(0f) that converge in some sense toward B and ¥y corresponding to £. For
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these objects instead of B and 9y, there exist solutions (u,, vy, wy) of (10.0.11)-
(10.0.13). We try to show that these solutions form a bounded sequence,
which, by the compactness assumptions, has a weakly converging subsequence.
By the closedness properties, the limit of this subsequence is a solution of
(10.0.11)-(10.0.13) corresponding to &. In such a manner we can prove that
the cost function is weakly lower semicontinuous. Since it is evidently coercive,
we obtain the existence of an optimal control.

In this section we state and prove explicitly one continuous dependence
result of this kind. For further details and extensions we refer to [Hokk2].

Let n € IN*. We consider the problems

V), () 4 wn (£) + C" (Hun(t) = fu(t), (10.3.1)
Un(t) € A () un(t), wa(t) € B (H)ua(t), for aa. t € (0,7), (10.3.2)
vn(0) = o7, (10.3.3)

as compared to the problem

V' (t) + w(t) + C®()u(t) = foolt), (10.3.4)
v(t) € A®(Hu(t), w(t) € BX(t)u(t), fora.a. te (0,T), (10.3.5)
v(0) = 9¢°. (10.3.6)

Our results are analogous to a part of the Neveu-Trotter-Kato theorem for
nonlinear semigroups [Brézisl, pp. 120, 102], by A. Pazy and H. Brézis, i.e.,
for the continuous dependence of the solution of the Cauchy problem

u'(t) + Au(t) > f(t) for a.a. t € (0,T), u(0) = ug

on A, f, and ug, where A is a maximal monotone operator in a real Hilbert
space H. The key condition is the resolvent convergence, i.e.,

(I+A") g — (I+A) 'z forall z € H, as n — oo,

by which the exact meaning of the limit of a sequence of maximal monotone
operators (A™) has been clarified.

We begin with the following generalization of the demiclosedness result of
maximal monotone operators.

LEMMA 10.3.1

Let X be a real reflexive Banach space with continuous duality mapping F,
G™ C X x X* be monotone operators, G C X x X* be a maximal monotone
operator, and (x,,yn) € G™ for alln € IN* such that, as n — oo,

T, — x weakly in X, y, — y weakly in X,
(F+G") 2 - (F+G) 'z in X forall z € X*,

lm inf (2, yn) xxx+ < (T, ¥) xxx+-
n—oo
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Then (z,y) € G.

PROOF For each (n,£) € G™, we have (x,, — 0, yn — &) xxx+ > 0. Thus
(Tn =1y — E)xxx- 20, n=(F+G")7Y¢, £ =¢ — Iy
for all ¢ € X*. Passing to the limit as n — oo, we obtain that
(T —ny—Exxx- >0, n=(F+G)7'¢, ¢=¢ — Fn forall ¢ € X*.
Hence (z —n,y — &) xxx+ > 0 for all n € D(G), ¢ € Gn. Thus y € Gu. I

Let us state some hypotheses, which are very similar to those of the first
section of this chapter. Let the objects a, M, T € (0,00), g € C(R), W, V,
R, and i : V — W be as there. We denote IN*® = {1,2,...,00}.

For each n € IN*°| the functions ¢,:[0,T] x W — R satisfy:

(A-1) For each t € [0, 77, the function ¢, (¢,-): W — IR is convex and continu-
ous.

(A-2) For each z,y € W and for a.a. t € (0,T), the function t — ¢, (¢, x) is
differentiable and

$n(0,0) < M, |¢pn(t,z)| < M(1+|z]Fy),
|pni(t, ) — dna(t,y)| < g(llxllw + llylw)llz = yllw.

(A-3) For ae. t € (0,T) and (x,y) € 0én(t,-), [|yllw= < M + M||z||w.

For each n € IN* and t € [0,T], the operators A}, (t) = 0¢,(t, ) and
A" (t) = i*0¢n (8, -)i satisfy:

(A-4) For each (x1,y1), (z2,y2) € A} (2),

(1 — 22,91 — Y2)wxw= > allzy — 332”%4/

(A-5) For each z € W*, A%, (t) 1o — A (t) 'z in W, as n — oo.
(A-6) liminf,, o ¢%(T,x) > ¢ (T, x) for all x € W*.

(A-7) For each z € V and b, ¢ € [0,T] such that ¢ > b,

lim inf (¢n(ca .Z‘) - (bn(b) x)) > ¢oo(c7 33) - ¢oo(ba 'T)

n—oo

The maximal monotone operators B"(t) C VxV*, n € IN* ¢t € [0,T], satisfy:

(B-1) For each (z,y) € B™(t), ||y|

ve < M(1+|zlv).
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(B-2) For each o € (0,00) and z € V*, the function t — (R + aB”(t))flz is
measurable in V.

(B-3) For each (z,y) € B"(t), (z,y) > a|jz||} — M|iz|%, — M.

(B-4) For each z € V*, (R + B"(t))_lx - (R+ B"o(t))_lx inV,as n — oo.
The operators C™(t) : [0,T] x V +— V* satisfy, for each n € IN*:

(C-1) For each z € V*, the function t — C™(t)z is measurable in V*.

(C-2) For each z,y,z € V and for a.e. t € (0,T), C"(t)0 = 0 and
{2, C"(t)y = C"()2)] < Mlfiz|lwlly — z[lv.

(C-3) If 2, — x weakly in L*(0,T; V) and strongly in L?(0,T; W), as n — oo,
then C"x,, — C*°x weakly in L?(0,T;V*), as n — o0, on a subsequence.

The functions f,, € L2(0,T;V*) and the points 9%, n € IN°, satisfy:

fn — foo in L2(0,T; V), (10.3.7)
Oy — 95° weakly in V*, as n — oo, (10.3.8)
63(0,5%) < M, Timsup ¢5(0,7) < 65 (0,55).  (10.3.9)

THEOREM 10.3.1
Assume (A-1)-(A-7), (B-1)-(B-4), (C-1)-(C-3), (10.3.7)-(10.3.9). If the
problems (10.8.1)-(10.3.3) have a solution

(Un, Un, ) € L*(0,T;V) x H'(0,T;V*) x L*(0,T; V™)
for all n € IN*, then the problem (10.3.4)-(10.5.6) has a solution
(u,v,w) € L*(0,T; V) x (H'(0,T;V*) N L>®(0,T; W*)) x L*(0,T;V*),

which is the limit of a subsequence of ((un,vn, wn)), as n — 00, in the sense
of

Up — u weakly in L*(0,T;V), ( )

un () = u(t) in W for a.a. t € (0,7T), ( )

v (t) = v(t) in V* for allt € [0,T], (10.3.12)

v — v weakly in L*(0,T; W*), ( )

( )

vl — ' w, — w, C"u, — Cu weakly in L*(0,T;V*).

PROOF  Again, for convenience, we investigate the equivalent Hilbert
space problems. Let n € IN® and denote A"(t) = R™'A"(t), B"(t) =
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RIB™(t), C™(t) = R7IC™(t), fo = R~ fn, and v§ = R~'45. The prob-
lem

vy, () + wn (t) + C™ (Hun (t) = fult), (10.3.15)
v (t) € A" (t)un(t), wn(t) € B™(t)uy(t), for a.a. t€ (0,7), (10.3.16)
vn(0) = vy, (10.3.17)

is equivalent to (10.3.1)-(10.3.3), and

V' (t) + w(t) + C®(t)u(t) = foo(t) for a.a. t € (0,T), (10.3.18)
v(t) € A% (t)u(t), w(t) € B®(t)u(t) for a.a. t € (0,7), (10.3.19)
v(0) = vg°, (10.3.20)

is equivalent to (10.3.4)-(10.3.6). By M; > 0 we mean constants that are
independent of the parameter n € IN®. We drop the last subscripts on M.

Since ¢, A" and B™, n € IN®°, satisfy the conditions of Lemmas 10.1.1
and 10.1.2, we have the following two lemmas.

LEMMA 10.3.2
Let n € IN*°. The operators

A" = {(x,y) € L2(0,T;V)? | y(t) € A™(t)x(t), for a.a. t € (O,T)},
B" = {(m,y) € L*(0,T;V)? | y(t) € B"(t)x(t), for a.a. t € (07T)}

are mazimal monotone in L*(0,T;V).

LEMMA 10.3.3
Letn € IN®, z € HY0,T;V), and (y,z) € A™. Then the mapping t
o (t,2(t)) belongs to WH(0,T) and

%qﬁ* (t,2(t)) = —dne(t, y(t)) + (y(t),z’(t))v for a.a. t € (0,T).

LEMMA 10.3.4
For each y € L?(0,T;V),

(I+ B")_ly — (I'+ B‘X’)_ly in L*(0,T;V), as n — oo.

PROOF  Let y € L?*(0,T;V).The measurability of the mapping ¢ — (I +

B"(t)) ~'yin V follows from (B-2) and the continuity of (I+B"(t)) vy
Moreover, by the boundedness of B™ (),

(1 +B*®) " y®y < lv® — (T +B"®)0l, < [[y®],, + M.
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for a.a. t € (0,T). Thus, by the Lebesgue Dominated Convergence Theorem
and (B-4),

. -1 —1 2
Jim [[(I+B") "y = (I+B%) |l 200 =0
I
LEMMA 10.3.5
There exists a constant My > 0, independent of n € IN®°, such that
lunllz20,m5v) < M1, |unl Lo o,7;w) < M, (10.3.21)
[Rvn |l L= 0, 75w+) < My, |lvpllz20,1v) < M, (10.3.22)
||wn||L2(0,T;V) < Ml- (10323)
PROOF  Using the boundedness of 9¢,(t,-) and (A-2), we get
Sn(t,2) < du(t,0) + (ix — 0, y)wxw-leM (1 + [liz]3)
for all (x,y) € O¢pn(t,i-), since A" () is everywhere defined. Hence,
O (t,y) = sup((€,y) — o (t,€)) >
Lev
> sup (&, yhww- — M — Mi€|3, ) >
1359
1
> —|yl3 — M for all y € W*, (10.3.24)

—4AM
since ¢V is dense in W. We choose v} (t) € 9¢y(t,-)0 for a.a. t € (0,T). Then
lv (@)|lw < M, by (A-3), and it follows from (A-4) that
(iun(t) = 0,vn(t) — v* () wxw=

7 (t) = 0|5

Y

[Ro(t) — o (1) > i (8)] -

Thus,
Hun(t)HiV < M||vn(t)||f/v + M for a.a. t € (0,T). (10.3.25)
We multiply (10.3.15) by u,. Then,

(un(t),v7,(1)y + (un(t), wn(t))y, = (un(t), fu(t) — C"(H)un(t)), (10.3.26)
for a.a. ¢t € (0,7). By integrating over [0,t], Lemma 10.3.3 (B-3), (A-2),
(C-2), and (10.3.9), we get

(b;kl(t’v"(t)) + G/O Hun(S)HVdS < (Z):L(O)U(T)L) _/O ¢n,t(83un(s)) ds +
+M/0 ||un(s)HiV ds + M+/0 (un(s), fn(s) — C”(s)un(s))vds <

t t
< M+M/ iten()|[2, ds + %/ n ()13 ds. (10.3.27)
0 0
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Now, using Gronwall’s inequality, (10.3.24), and (10.3.25), applied to v, (t),
we obtain (10.3.21). By (A-3) and (B-1), Rv, and w,, are bounded. Finally,
(C-2) and (10.3.15) imply the estimate for v/,.

LEMMA 10.3.6
Let x € L*(0,T;W*) and n € IN*°. Then A%, (1) 'z(-) € L*(0,T; W) and

AL () e () — A () () in L2(0,T; W), as n — oo.

PROOF By (A-4), A%, (t)":W* — W is Lipschitzian with the con-
stant 1/a. As in Lemma 10.1.3, one can prove that A% (-)~'z belongs to
H'(0,T;W) for all z € W*. Thus t — AP, (t)"*x(t) is measurable in W. It
belongs to L2(0,T; W), since by (A-3) and 0 € D (A}, (),

1

A5 1) 0) |y < 4 l6) = AR (0] < 3 (lt0) |+ 20)

for a.a. t € (0,T). Thus we may use the Lebesgue Dominated Convergence
Theorem and (A-5).

Let us continue the proof of Theorem 10.3.1. Using Lemma 10.3.5 and the
reflexivity of spaces L2(0,T;V) and L2(0,T;W*), we obtain that there exist
u, ¥, w € L?(0,T;V) and v € L?(0,T; W*) such that

Up — U,V — D, w, — w weakly in L*(0,T;V), (10.3.28)

v, — v weakly in L2(0,T;W*), asn — 00.(10.3.29)By Theorem 1.1.5,
Lemma 10.3.5, and the compactness of i*: W* — V* there exists a v €
L2(0,T; V) satisfying

vp — 0 in L*(0,T;V), as n — oo, (10.3.30)
on a subsequence. Let z € C§°((0,T); V) and y € L*(0,T; V). Then

(@', 0)L20,mv) < (@', vn) L20,m3v) =
= —(z,v)20,15v) = —(,0) L2 0,157+

(Y, 0)20,7:v) < (U, Vn)2(0,1:v) = (1, Un) £2(0,73W) x L2(0,T5W*) —

— (y,i*0), asn — oo.Hence we can denote ¢ = wv, since ¢* is an
injection. Thus v € H*(0,T;V) and © = v'.
By (10.3.30), on a subsequence,

vp(t) — o(t) in V) for a.a. t € (0,T), as n — oo.

©2002 CRCPressLLC



Let ¢t € [0,7] and € > 0 be arbitrary. Then there exists a t, € (t — €,¢ + €),
for which v, (t.) — v,(t.) in V, as n — oo. Hence, by Lemma 10.3.5,

lim sup an(t) — v(t)HV <
n—oo

< limsup ||vn () — v(tl) + /t’ (vr,(s) — v(s)) ds||,, <0+ Ve

n—oo

Thus (10.3.10), (10.3.12), (10.3.13), and the first two limits in (10.3.14) are
satisfied.
Let us prove next that v(t) € A®(t)u(t), i.e.,

Ro(t) € Ay (t)u(t) for a.a. t € (0,T).
Since A™ is monotone and v, € A™,
(un — & v —n)r2(0,3vy > 0 for all (§,7) € A™.

Hence we have for every & € L?(0,T; W*) with n(t) = A}, (¢)7'£(t) a.e. on
(0,7,

(UnsVn) L2(0,13v) — (Uns &) L2000y — (0, U — &) 120, 15w) x L2 (0,7;w+) = 0.

We take n — oo. It follows by Lemma 10.3.6, (10.3.10), (10.3.29), and
(10.3.30) that

(u,v = &) r2(0,73vy — (M v — &) L2 (0, 73w) x L2(0,75w =) = 0
for all £ € L2(0,T; W*) where n(t) = A% (t)~1(t) a.e. on (0,7). Thus
(u—mn,v =8 r20,myvy > 0 for all (n,§) € A,

Since A is maximal monotone, v € A®u.

Now, we can calculate, using (A-4), (10.3.21), (10.3.30), and (10.3.29), that

T
@ [ unt) = A0 Ro(0) di <
0
< (up — Ay ()7 RO, v — V) L2(0,7W ) x L2 (0,7 ) =
= (u'ru Up — U)LQ(O,T;V) -
—(A{}V(-)_le(t),vn - U>L2(0,T;W)xL2(0,T;W*) — 0,
as n — oo. Thus, at least on a subsequence,
[|lun(t) — A’VLV(t)RfU(t)HW — 0, as n — oo,
for a.a. t € (0,T). Since v € A*u, we obtain from (A-5) that
lun(®) = u(®)]ly, < [Jun(t) = AGy (YR, +
+H| AR () Ro(t) — u(®)]],, — || A% E) " Ro(t) — u(t)]|,, =0
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for a.a. t € (0,7), as m — oo. Thus (10.3.11) is valid. The last limit in
(10.3.14) follows now from (C-3). So, all limits have been proved true.
Let x € V and t € [0,T]. By (10.3.15) and (10.3.17),

t

(z,va(t) —v3), —1—/0 (z,wn(s) + C™(s)un(s)), ds = / (2, fu(s)),, ds

0

from which we obtain, as n — oo, that

(z,vn(t) — v3°)v +/0 (z,w(s) + COO(S)u(s))V ds = /0 (2, f(s)),, ds

The initial condition (10.3.6) follows by setting ¢ = 0, and the differential
equation (10.3.4) by differentiating with respect to ¢t. It remains only to prove
w € Bu.

In light of the generalization of the demiclosedness result (see Lemma
10.3.1) it suffices to prove that

lim sup(un, wn)L2(0,75v) < (U, W) L2 0,13v)- (10.3.31)
n—oo

Starting from (10.3.15) we calculate

lim SUP(“m“’n)L?(O Tv) < hm SUP(Um fn— U;L - Cmun)L2(07T;V) <

n—oo

< lim sup(up, fn)L?(o,T;V) + lim sup —(tn, vy,) £2(0,75v) +

+limsup —(u, C"up) 2(0,73v) + imsup(u — up, C"upn) 20,137y =
= (u, f = C%u)20,m,v) — hm mf(un7 V) L2(0,T3V)5 (10.3.32)

using u,, — u, C"u, — C>®°u weakly, and f,, — f strongly in L?(0,T;V); the
term with u,, — u is zero by (C-2), (10.3.21), (10.3.11), and by the Lebesgue
Dominated Convergence Theorem. Using Lemma 10.3.3 we calculate:

lim lnf(un7 n)L2(0 V) =

n— o0

T

= lim inf (jtgzﬁ (£ 0 (8)) + Gt (s un (1)) ) dt =

n—oo 0

> lim inf ¢}, (T7 Up, (T)) + lim inf — ¢ (0, vg) +
n—oo n—0o0

T
+lim inf / Pt (t,un(t)) dt >
0

n—oo

T
Z¢Zo(Tvv(T))—¢Zo(0,v8°)+/o oo (t,u(t)) dt,  (10.3.33)

where the second limit follows from (10.3.9), and the first limit is calculated
as follows. By (A-6) and the definition of the subdifferential,

liminf ¢} (T, v, (T)) =
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= lim inf (gb (T, (1)) + ¢ (T, va(T)) — (Tw(T))) >

( ; (T)) +11m1nf Ay (T) " 0(T), v (T) — v(T))wxw* >
( (T)) + hm 1nf (T),v,(T) —v(T)) +

+liminf (A%(T) " 0(T) — A5 (T)o(T), v (T) — o(T))wxw- =

= 0% (T,0(T)),

where (A-5), the boundedness of |[v,(T)|lw+, and (10.3.12) were used. In
order to calculate the last limit in (10.3.33), let ¢ > O be arbitrary. There
exists a step function y. € L*(0,T;V) such that

lu = yell 200,75y < € Yell oo (0,7,w) < M.
y (A-2) and (10.3.22),

T
liminf/ (;Snt t Unp (t )dt> hmlnf/ ¢n7t(t,ye(t)) dt — Me >

n—oo n—oo

T
> /0 ¢oo,t (ta yE(t)) dt — Me > A ¢oo,t (tv y(t)) dt — ME,

where (A-7) and (10.3.11) were used. Since € > 0 is arbitrary, the conclusion
follows. By applying again Lemma 10.3.3 and v5® = v(0) to (10.3.33), we
conclude that

lim inf (uy,, v n)L2(0TV) > (u,v )LQ(OTV)’

n—oo

which combined with (10.3.32) yields (10.3.31).
Theorem 3.1 is completely proved. I

REMARK 10.3.1 Observe that the resolvent convergence is assumed
only for the operators B"(t), since by their strong monotonicity the operators
A%, (t) have Lipschitz continuous inverses. For a case of degenerate A}, (1),
see [Hokk2].

10.4 Existence of periodic solutions

In this section we discuss briefly the following periodic problem:

V(1) +w(t) +C(t)ult) = f(1), (10.4.1)
v(t) € A(t)u(t), w(t) € B(t)u(t) for a.a. t € (0,T), (10.4.2)
v(0) = v(T). (10.4.3)
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The standard method to study periodic problems is to apply the appropriate
fixed point theorem to the Poincaré mapping P: V* — V* Pz = v(T), where
v is the solution of (10.4.1)-(10.4.2) with v(0) = z. However, this Poincaré
mapping is generally not a contraction, nor is it single valued, convex valued,
or compact. So the contraction principle, Schauder’s principle, and Kakutani’s
fixed point theorem are all inapplicable. Instead, we can again make use of
the method of approximating solutions: we approximate (10.4.1)-(10.4.3) by
a more regular problem with four regularization parameters. This regularized
problem is equivalent to the problem

y'(t) + Gy(t) 2 g(t,y(t)) for a.a. t € (0,T), y(0) = y(T), (10.4.4)

where maximal monotone operator G C V x V* generates a compact semi-
group and g(t,:):V — V* are Lipschitzian. The Poincaré mapping is single
valued and compact. So one can infer from Schauder’s fixed point theorem
that (10.4.4) has a solution. The periodicity is restored when the first regu-
larization parameter is chosen big enough and when the others tend to zero,
successively. By means of this procedure the following theorem can be proved.
For the proof and further details we refer to [Hokk5].

THEOREM 10.4.1
Assume the conditions of Theorem 10.1.3 and, in addition,

feL?0,T;V*) and $(0,2) = ¢(T,x) for all z € W.
Then there exists a triple
(u,v,w) € L*(0,T; V) x (H'(0,T;V*) N L*(0,T; W*)) x L*(0,T; V*),
which satisfies (10.4.1)-(10.4.3).
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