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Abstract In this paper we investigate an abstract system which consists of a hemivariational
inequality of parabolic type combined with a nonlinear evolution equation in the framework
of an evolution triple of spaces which is called a differential hemivariational inequality
[(DHVI), for short]. A hybrid iterative system corresponding to (DHVI) is introduced by
using a temporally semi-discrete method based on the backward Euler difference scheme,
i.e., the Rothe method, and a feedback iterative technique. We apply a surjectivity result for
pseudomonotone operators and properties of the Clarke subgradient operator to establish
existence and a priori estimates for solutions to an approximate problem. Finally, through a
limiting procedure for solutions of the hybrid iterative system, the solvability of (DHVI) is
proved without imposing any convexity condition on the nonlinear function u — f (¢, x, u)
and compactness of Co-semigroup e,
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1 Introduction

It is well known that the theory of variational inequalities, which was initially developed to
deal with equilibrium problems, is closely related to the convexity of the energy function-
als involved, and is based on various monotonicity arguments. If the corresponding energy
functionals are nonconvex (also called superpotentials), another type of inequalities arises
as variational formulation of a problem. They are called hemivariational inequalities and
their derivation is based on properties of the Clarke subgradient defined for locally Lipschitz
functions. Note that in contrast to variational inequalities, the stationary hemivariational
inequalities are not equivalent to minimization problems, they produce substationarity prob-
lems, which study started with the pioneering works of Panagiotopoulos, see [37,38] and the
references therein. Since in our life, many problems are described by nonsmooth superpo-
tentials, it is not surprising that, during the last thirty years, a lot of scholars devoted their
work to the development of theory and applications of hemivariational inequalities, for exam-
ple, in contact mechanics [14,35,36,44,51], well-posedness [28,49], control problems [31],
nonconvex and nonsmooth inclusions [42,43], and so forth.

Furthermore, the notion of differential hemivariational inequalities was firstly introduced
by Liu et al. [27] in 2016. Interest in differential hemivariational inequalities originated,
similarly as in differential variational inequalities. Differential variational inequalities (DVIs)
were firstly systematically discussed by Pang and Stewart [41] in Euclidean spaces, because
(DVIs) are useful to represent models involving both dynamics and constraints in the form of
inequalities which arise in many applied problems, for example, mechanical impact problems,
electrical circuits with ideal diodes, the Coulomb friction problems for contacting bodies,
economical dynamics, dynamic traffic networks, and so on. After the work [41], more and
more scholars are attracted to boost the development of theory and applications for (DVIs).
For instance, Liu et al. [22] in 2013 studied the existence and global bifurcation problems for
periodic solutions to a class of differential variational inequalities in finite dimensional spaces
by using the topological methods from the theory of multivalued maps and some versions
of the method of guiding functions, Gwinner [12] in 2013 obtained a stability result of a
new class of differential variational inequalities by using the monotonicity method and the
technique of the Mosco convergence, and Chen and Wang [8] in 2014 used the idea of (DVIs)
toinvestigate a dynamic Nash equilibrium problem of multiple players with shared constraints
and dynamic decision processes. For more details on this topics in finite dimensional spaces
the reader is welcome to consult [7,12,13,18,19,29,30,39,40,46-48,53] and the references
therein.

It is noteworthy that all aforementioned works were considered only in finite dimen-
sional spaces. But, in our life, many applied problems in engineering, operations research,
economical dynamics, and physical sciences, etc., are more precisely described by partial
differential equations. Based on this motivation, recently, Liu—Zeng—Motreanu [24,26] in
2016 and Liu et al. [23] in 2017 proved the existence of solutions for a class of differential
mixed variational inequalities in Banach spaces through applying the theory of semigroups,
the Filippov implicit function lemma and fixed point theorems for condensing set-valued
operators. However, until now, only one reference, Liu et al. [27], considered a differential
hemivariational inequality in Banach spaces which is constituted by a nonlinear evolution
equation and a hemivariational inequality of elliptic type rather than of parabolic type. Also,
in the paper [27], the authors required that the constraint set K is bounded, the nonlinear
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function u — f(¢, x, u) maps convex subsets of K to convex sets and the Co-semigroup
eA® g compact. Therefore, in our present work, we would like to overcome those flaws,
fill a gap, and develop new mathematical tools and methods for differential hemivariational
inequalities.
Let V, E, X and Y be reflexive, separable Banach spaces, H be a separable Hilbert space,

A: D(A) C E — E be the infinitesimal generator of Co-semigroup e’ in E and

f:(0,TYxExY —> E,

9:H—Y,

NV = V*,

M:V - X,

J:Ex X — R,

F:0,TYxE—V*
be given maps, which will be specified in the sequel. In this paper, we consider the following

abstract system consisting of a hemivariational inequality of parabolic type combined with
a nonlinear abstract evolution equation.

Problem 1 Findu: (0,T) — V and x: (0, T) — E such that

x'(t) = Ax(t) + f(t, x(t), Yu(t)) forae.te (0,T) (€))]

W' (1), V) + (A @®)), v) + T (1), Mu(t); Mv) > (F(t, x(1)), v) (2)
forall ve V andae.t € (0,7T)

x(0) = xpand u(0) = ug. 3)

The main novelties of the paper are described as follows. First, for the first time, we apply
the Rothe method, see [16,51], to study a system of a hemivariational inequality of parabolic
type driven by a nonlinear abstract evolution equation. Until now, there are a few papers
devoted to the Rothe method for hemivariational inequalities, see [4,5,52]. Furthermore, all
of them investigated only a single hemivariational inequality by using Rothe method.

Second, the main results can be applied to a special case of Problem 1 in which the locally
Lipschitz functional J and the nonlinear function F are assumed to be independent of the
variable x. So, Problem 1 reduces to the following hemivariational inequality of parabolic
type: find u: (0, T) — V such that u(0) = uo and

W' (1), V)i + (A W), v) + JO(Mu(t); Mv) = (F (1), v) “

forallv € V and a.e. t € (0, T). This problem was considered only recently by Migérski-
Ochal [33], Kalita [17], and Fang et al. [11].

Third, until now, all contributions concerning (DVIs) were driven only by varia-
tional/hemivariational inequalities of elliptic type. Here, for the first time, we discuss (DHVI)
governed by a hemivariational inequality of parabolic type. Additionally, in comparison with
our previous works [23,24,26,27], in this paper, we do not impose any convexity assumption
on the nonlinear function u + f (¢, x, u) and we remove the compactness hypothesis on
Co-semigroup e4®,

The paper is organized as follows. In Sect. 2, we recall some definitions and preliminary
facts concerning nonlinear and nonsmooth analysis, which will be used in the sequel. In
Sect. 3, we provide the definition of a solution to Problem 1 in the mild sense, and then
establish a hybrid iterative system, Problem 16. The solvability of Problem 16 is obtained by
a surjectivity result for a pseudomonotone operator and a priori estimate for the solutions to
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Problem 16 is proved. Finally, through a limiting procedure for the solutions to Problem 16,
the existence of solution to Problem 1 is established.

2 Preliminaries

This section is devoted to recall basic notation, definitions and some auxiliary results from
nonlinear analysis, see [9,10,36,50], which will be used in the sequel.
We start with definitions and properties of semicontinuous set-valued mappings.

Definition 2 Let X and Y be topological spaces, and F : X — 2% be a set-valued mapping.
We say that F is

(i) upper semicontinuous (u.s.c., for short) at x € X if, for every open set O C Y with
F(x) C O there exists a neighborhood N (x) of x such that

F(N(x)) :=Uyenm F(y) C O.

If this holds for every x € X, then F is called upper semicontinuous.
(ii) lower semicontinuous (l.s.c., for short) at x € X if, for every open set O C Y with
F(x) N O # @ there exists a neighborhood N (x) of x such that

F(y)N O # ¢ forall y € N(x).

If this holds for every x € X, then F is called lower semicontinuous.
(iii) continuous at x € X if, it is both upper semicontinuous and lower semicontinuous at
x € X. If this holds for every x € X, then F is called continuous.

The following theorem gives some criteria for the upper semicontinuity of set-valued
mappings.
Proposition 3 (see [36]) Let X, Y be two topological spacesand F : X — 2Y. The following
statements are equivalent

(i) Fisus.c.,
(i) for every closed set C C Y, the set F~(C) :={x € X | F(x)NC # @} is closed in X,
(iii) for every open set O C Y, the set F*(0) :={x € X | F(x) C O} is open in X.

Next, we recall the definition of pseudomonotonicity of a single-valued operator.

Definition 4 Let X be a reflexive Banach space with dual X* and A: X — X*. We say that
A is pseudomonotone, if A is bounded and for every sequence {x,} € X converging weakly

to x € X such that lim sup(Ax,, x, —x) < 0, we have
n—oo

(Ax,x — y) <liminf(Ax,, x, — y) forall y € X.

n—0o0

Remark 5 Tt is known that an operator A: X — X* is pseudomonotone, if and only if

Xxp — x weakly in X and lim sup(Ax,, x, — x) < 0 entails
n—o0o

lim (Axy,, x, —x) =0 and Ax, — Ax weakly in X*.
n—o00
Furthermore, if A € £(X, X™) is nonnegative, then it is pseudomonotone.

Next, the pseudomonotonicity of multivalued operators is defined below.

@ Springer



J Glob Optim (2018) 72:761-779 765

Definition 6 A multivalued operator T: X — 2X" is pseudomonotone if

(a) forevery v € X, the set Tv C X* is nonempty, closed and convex,

(b) T is upper semicontinuous from each finite dimensional subspace of X to X* endowed
with the weak topology,

(c) forany sequences {u,} C X and {u);} C X* such that u,, — u weakly in X, u} € Tu,

forall n > 1 and lim sup (u;, u, — u) < 0, we have that for every v € X, there exists
n—o0

u*(v) € Tu such that

(u*(v), u — v) < liminf (u}, u, — v).
n—oo

Definition 7 Given a locally Lipschitz function J: X — R on a Banach space X, we denote
by J O(u; v) the generalized (Clarke) directional derivative of J at the point u € X in the
direction v € X defined by
J(w + rv) — J(w)

Iy .

Jo(u; v) = limsup
A—=>0FT, w—u

The generalized gradient of J: X — R atu € X is defined by
dJ(u) ={€ € X*| JOu;v) > (£, v) forall ve X}

The following result provides an example of a multivalued pseudomonotone operator
which is a superposition of the Clarke subgradient with a compact operator. The proof can
be found in [3, Proposition 5.6].

Proposition 8 Let V and X be two reflexive Banach spaces, y: V — X be a linear, con-
tinuous, and compact operator. We denote by y*: X* — V* the adjoint operator to y. Let
j: X = R be alocally Lipschitz functional such that

19j () llx+ = cj(1+lvlx) forall veV
with cj > 0. Then the multivalued operator G: V — 2vr defined by
Gw) =y*3j(y(v)) forall veV
is pseudomonotone.

Moreover, we recall the following surjectivity result, which can be found in [10, Theo-
rem 1.3.70] or [50].

Theorem 9 Let X be a reflexive Banach space and T: X — 2% " be pseudomonotone and
coercive. Then T is surjective, i.e., for every f € X*, there exists u € X such that Tu > f.

We now introduce spaces of functions, defined on a finite interval [0, T']. Let = denote a
finite partition of the interval (0, 7') by a family of disjoint subintervals o; = (a;, b;) such
that [0, T] = UY_,o;. Let F denote the family of all such partitions. For a Banach space X
and 1 < g < oo, we define the space

BV, T; X) = {v: [0,T] > X | sup { Z [Jv(b;) — v(ai)||§(} < oo}

neF cien

and define the seminorm of a vector function v: [0, T] — X by

1% ve.r:x) = sup { > ) - v(a,->||§}.
TeF

O;ET
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Assume that 1 < p <ocoand 1 < ¢ < 00, and X, Z are Banach spaces such that X C Z
with continuous embedding. We introduce the following Banach space

MP9(0,T; X,Z) = LP(0,T; X) N BV4(0,T; Z),

which is endowed with the norm || - || r0,7.x) + || - | Bv4 (0,7 z)- Recall a useful compactness
result, which proof can be found in [17, Proposition 2.8].

Proposition 10 Let 1 < p, g < 00, and X1 C X2 C X3 be Banach spaces such that X1 is
reflexive, the embedding X1 C X3 is compact, and the embedding X, C X3 is continuous.
If a set B is bounded in MP-9(0, T; X1, X3), then B is relatively compact in LP (0, T; X3).

We end this section by recalling a discrete version of the Gronwall inequality, which can
be found in [15, Lemma 7.25] and [45, Lemma 2.32].

Lemma 11 Let T > 0 be given. For a positive integer N, we define T = % Assume that
{g,,}fl\’:1 and {e, }2\’:1 are two sequences of nonnegative numbers satisfying

n—1
en <Cgn+CT Y e¢j forn=1,....N
Jj=1
for a positive constant ¢ independent of N (or t). Then there exists a positive constant c,
independent of N (or t), such that

n—1

enSC(gn+TZgj) forn=1,...,N.
j=1

3 Main results

In this section, we focus our attention on the investigation of an abstract system, which
consists of a hemivariational inequality of parabolic type, and a nonlinear evolution equation
involving an abstract semigroup operator. The method of proof is based on properties of
subgradient operators in the sense of Clarke, surjectivity of multivalued pseudomonotone
operators, the Rothe method, and convergence analysis.

We begin this section with the standard notation and function spaces, which can be found
in [9,10,50]. Let (V, || - ||) be a reflexive and separable Banach space with its dual space V*,
H be a separable Hilbert space, and (Y, || - |ly) be another reflexive and separable Banach
space. Subsequently, we assume that the spaces V.C H C V* (or (V, H, V*)) form an
evolution triple of spaces (see cf. [36, Definition 1.52]) with dense, continuous, and compact
embeddings. The embedding injection from V to H is denoted by ¢: V — H. Moreover, let
(X, |- llx) and (E, || - || g) be reflexive and separable Banach spaces with their duals X* and
E*, respectively. For 0 < T < 400, in the sequel, we use the standard Bochner-Lebesgue
functionspaces V = L2(0, T; V), H = L*>(0, T; H), X = L*(0, T; X),V* = L>(0, T; V*)
and W = {v € V | v/ € V*}, here v’ denotes the time derivative of v, understood in the sense
of distributions. The notation (-, -)« stands for the duality between V and V*. The space
of linear bounded operaors from V to X is denoted by £(V, X).

To prove the solvability of Problem 1, we impose the following assumptions on the data
of the problem.
H(A): A: D(A) C E — E is the infinitesimal generator of a Co-semigroup e’ in E.
H(A): AV — V*is a pseudomonotone operator such that
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(i) (Av,v) = allv]|*> — ai|lv]|% forallv e V.
(ii) one of the following conditions holds
(ii); ./ satisfies the growth condition

A Wlvs < a2 + aslvl|

foLall veVwithay >0,a3 > 0.
(ii)2 4 is bounded in YV N L°°(0, T'; H) and

N (up) — N (u) weakly in V*

for any sequence {u, } with Up = U weakly in V, where NV = V¥isthe Nemytskii
operator for .4 defined by (A u)(¢) = A (u(t)) fort € [0, T].

H(J): J: E x X — Ris a functional such that

(i) u +— J(x,u) is locally Lipschitz for all x € E.
(i1) there exists ¢y > 0 such that

10 (x, u)|lxx <cgj(1+|ullx) forallu € X and x € E.
(i) (x,u) ~ JOCx, u; v) is upper semicontinuous from £ x X into R forall v € X.

H(M): M € L(V, X) and its Nemytskii operator M : M?22(0,T; V,V*) — X defined by
(Mu(t)) = Mu(t) for t € [0, T] is compact.
H(F): F: (0,T) x E — V*is an operator such that

(i) t — F(t, x) is measurable for all x € E.
(il) x — F (¢, x) continuous for all ¢ € [0, T].
(iii) there exists a constantmy > O such that | F (¢, x)||y* < mp forall (t,x) € (0,T) x E.

H(0): ap > ¢y IIM|>.
H@):9: H— Y is a compact operator.
H(f): f:(0,T) x E xY — E issuch that

(1) t — f(t, x,u) is measurable for every (x,u) € E x Y.
(i) (x,u) — f(t,x,u) is continuous for a.e. t € (0, T).
(iii) there exists a positive function ¢ € L2(0, T) such that

{ I f(t, x1,u) — f&t, x2, e < e®)lx1 — x2lE,
If@ 0, Wz < @@+ lluly)

forae.r € (0,T),allx;,x, € Eandu €Y.

Remark 12 We provide two examples of operator .#” which satisfies the hypotheses H (.4").
In the first example, assume that V = H(; (2)and 4": V — V*isasecond order quasilinear
differential operator in divergence form of the Leray-Lions type, i.e.,

d
(Nu,v) = Zf a;i (x, Vu(x)) Djv(x) dx
i=1 v

for all u, v € V, where Q is an open bounded subset of RY d =2, 3, D; = aé—;, vV =
(D1, Ds, ..., Dg), and each g; is a Carathéodory function such that

(A}) there exist ¢; > 0 and b € L?(S2) such that

la; (x, £)| < c1l|E]l + b1(x) forae.x € Qandall &£ € R,
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(A) YL (@i(x, &) — ai(x, &) - (61 — &) = Oforae. x € Q,all §, & € RY.
(A3) there exist a constant ¢, > 0 and a nonnegative function b, € LY(€2) such that

d d
Y aix, )& =2y [&1* = balx)

i=1 i=1
fora.e.x € Qandall &€ € R,

Then, it is well known, see [21], that .4 satisfies conditions H (.4")(i) and (ii);.
In the second example, .4 is an abstract Navier-Stokes operator, see [32,33]. Let 2 be a
simply connected domain in RY, d = 2,3 with regular boudary I", and

W:{weCOO(Q;]Rd)ldivw:OinQ, wr =0 onT}, (5)

where wr is the tangential component of w on the boundary I". Also, let V and H be the
closure of W in the norm of H'(Q2; R?) and L2(Q; R?), respectively. Let A4 : V — V*
be the classical Navier-Stokes operator, i.e., 4 (v) = A1 (v) + A5[v] for all v € V, where
MV — V*¥and A[]: V — V* are defined by

(Mu,v) = v/ curlu - curlvdx, (6)
Q

(M (u,v), w) = / (curlu x v) -wds, M[v] = (v, v) )
Q

for all u, v, w € V, where operator curlu stands the rotation of # and v > 0. Recall that €2
is a simply connected domain, therefore, we can see that the bilinear form

(u,v)y = (Mu,v) = v/ curlu - curlvdx
Q

1
generates a norm in V, |lully = (u, v)%/, which is equivalent to the H 1(Q: R?)-norm. This
together with the fact

(M, v),v) =0

implies that H (/") (i) holds. From [32, Lemma 9], we can see that the Navier-Stokes operator
A is pseudomonotone. Hypothesis H(.4")(ii), can be obtained readily by using the same
argument as in [33, Theorem 1, p.739] and [1, Theorem 1].

Next, we show that hypothesis H(J) implies that the subgradient operator dJ of J is
upper semicontinuous in suitable topologies.

Lemma 13 Assume that H(J) holds. Then the subgradient operator
(E,X) 3 (y,x) = 3J(y,x) C X*

is upper semicontinuous from E x X endowed with the norm topology to the subsets of X*
endowed with the weak topology.

Proof From Proposition 3, it remains to verify that for any weakly closed subset D of X*,
the weak inverse image (8J)~! (D) of 8.J under D is closed in the norm topology, where

ONH D) ={ (. x) € ExX|3J(y,x)ND #0).
Let {(yn, xn)} C (3J)~Y(D) be such that (Yns xn) — (y,x)in E x X, as n — oo and
{£,} € X™* be such that &, € 9J(yy,, x,) N D for each n € N. Hypothesis H (J)(ii) implies
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that the sequence {&,} is bounded in X*. Hence, by the reflexivity of X*, without loss of
generality, we may assume that &, — & weakly in X*. The weak closedness of D guarantees
that & € D. On the other hand, &, € dJ (y,, x,,) entails

(Eny Dxrxx < JO(n, x5 2) forall z € X.

Taking into account the upper semicontinuity of (y, x) +— J O(y,x;z) forall z € X and
passing to the limit, we have

(&, 2)x*xx = limsup(&,, 2) x+xx < limsup J* (v, x4 2) < JO(y, x; 2)
n—00 n—00

for all z € X. Hence & € 9J(y, x), and consequently, we obtain & € dJ(y,x) N D, i.e.,
(y,x) € (8J)~1(D). This completes the proof of the lemma. ]

Now, we observe that Problem 1 can be rewritten in the following equivalent form.
Problem 14 Findu: (0,T) — V and x: (0, T) — E such that

x'(t) = Ax(t) + f(t,x@), dut)) foraet e (0,T) (8)
W' () + A (@) + M*3J(x(t), Mu(t)) > F(t, x(t)) fora.e.t € (0,T) )
x(0) = xg and u(0) = uyg. (10)

According to our previous work [23,25,26], we give the following definition of a solution to
Problem 14 in the mild sense.

Definition 15 A triple of functions (x, u, &) withx € C(0,T; E), u € Wand & € X* is
said to be a mild solution of Problem 14, if

t
x(t):eA’xo+/ A9 £ (s, x(s), Du(s))ds forae.r e (0,T)
0

u'@t)+ A () + M*E(1) = F(t,x(t)) forae.t € (0,T)
u(0) = uo,

where £(t) € 0J (x(t), Mu(t)) forae.t € (0, T).

In what follows, we establish the existence of a mild solution to Problem 14. We use the
idea of the Rothe method combined with a feedback iterative approach.

Let N eN, 7 = %, and ty = kt fork =0, 1, ..., N. We consider the following hybrid
iterative system.
Problem 16 Find {(u*}) ) C V, x; € C(0,T; E) and {EF}}_, C X* such that u? = ug
and

t
xr(t):eAtxo—i-/ AU £ (s, x.(s), 9Tr (s))ds forae t€(0,1)  (11)
0

uk — k-

T A ) + M = Y (12)
£F € 07 (xc (1), Mub)
fork=1,..., N, where Ff and U, (t) fort € (0, t) are defined by

1 [
Frk = 7/ F(s,x:(s))ds
T Jy

—1
Wi+ SR — k) for te (ond, 2<k <N,

uo, for te]0,H]. (13)

7'i\r(l‘) = {
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Obviously, this system is constituted with a stationary nonlinear Clarke subdifferential inclu-
sion and a nonlinear abstract integral equation.

First, we give the following existence result on a solution to hybrid iterative system,
Problem 16.

Lemma 17 Assume that H(A), H(F), H(./), H(J), H(M), H(®), H(0) and H(f) hold.
Then, there exists Ty > 0 such that for all t € (0, ty), the hybrid iterative system, Problem 16,
has at least one solution.

Proof Given elements u?, ul, ..., u*=!, it follows from definition of i, see (13), that @; is
well-defined and u; € C(0, #; V). Consider the function F; : (0, T) x E — E defined by

Fo(t,x) = f(t,x,%u;(t)) forae.t € (0,T) andx € E.

Recall thatt — f (¢, x, u)ismeasurableon (0, T) forall (x,u) € ExY, (x,u) — f(t,x,u)
is continuous for a.e. t € (0, T), and u; € C(0, tx; V), so we have

t — F;(t,x) is measurable on (0, T) forallx € E.
From hypothesis H ( f)(iii), we can see that F satisfies the following properties

7, O)lle < @O+ [Dur(®)]ly) forae.t e (0,)
7o, x1) = Fe(t, x2)lle < @@)x1 — x2l[g forae.r € (0, #).

These properties together with [20, Proposition 5.3, p.66] and [26, Section 4] imply that there
exists a unique function x; € C(0, f; E) such that

t
xe (1) = ¢4 xg + f AU £ (s, x. (s), 9Tr (s)) ds forae.r € (0, ).
0
Further, from hypothesis H (F) and x; € C(0, t; E) we can easily check

1 [%
FrF = f/ F(s,xc(s))ds € V*.
T

Tk—1
It remains to find elements u’§ € V and Ef € dJ (x¢(ty), Mu’j) such that

uk _uk—l . ‘ .
T W) + MU = F

To this end, we will apply the surjective result, Theorem 9, to show that the operator S: V —
2V" defined below is onto

i)

Sv =

+ A (v) + M*3J (x:(tx), Mv) forallv e V.
T

From hypothesis H (J)(ii), we have the following estimate

(&, Mv)xexx < |Ellx=IMullx < c;(1+ [Mullx)|[Mvllx
< csIMIPII* + es My (14)

forallv € V and &€ € 3J (x; (&%), Mv). Moreover, hypothesis H (.#)(i) reveals
1
(Sv,v) = ;(v, Vg + (A (v), v) + (3] (x¢ (1), Mv), Mv) x*xx

2 2 2
= —llvlly +aollvll” —arllvliy — sup (&, Mu)x+xx.

§€0J (xc (tx).Mv)

Q| =
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After inserting (14) into the above inequality, we have
1
(Sv,v) > (; —a)vll3 + (ag — s IMIH) V]I = ey IM]l]]v]

for all v € V. Choosing 79 = i and taking into account the smallness condition H (0),
we conclude that S is coercive for all T € (0, 79). Moreover, we shall also verify that § is
pseudomonotone. In fact, from [36, Proposition 3.59], we know that if all components of S
are pseudomonotone, then S is pseudomonotone as well. Since v — ‘*% is bounded, linear
and nonnegative, so it is pseudomonotone. On the other hand, hypotheses H (M), H (J)(i),

H (J)(ii) and Proposition 8 ensure that the operator
v M*3J(x;(tx), Mv) is pseudomonotone too.

Since .4 is pseudomonotone, see H (.4/"), we conclude by [36, Proposition 3.59] that S is a
pseudomonotone operator.

Consequently, by Theorem 9, we infer that there exist u’§ € V and Sf € X™* such that
Ef € 3J (x¢(ty), Mu’;) and (12) holds, for all © € (0, o). This completes the proof of the
lemma. O

Next, we provide a result on a priori estimate for solutions to Problem 16.

Lemma 18 Assume that H(A), H(F), H(A/), H(J), H(M), H(¥), H(0) and H(f) hold.
Then, there exist 79 > 0 and C > 0 independent of t such that for all T € (0, 19), the
solutions to the hybrid iterative system, Problem 16, satisfy

max [ufllg < C, (15)
1<k<N
N
D Nk =t < C, (16)
k=1
N
N 17 yel (17)
k=1

Proof Let €% € 3J (x; (1), Mu®) be such that equality (12) holds. Multiplying (12) by u*,
we have

k k—1

u. —u

<7f Tf ,u’;) + (A Wy, by + (g Mubyyeoox = (FFub. (18)
H

From H(.#4")(i), we have
(AN ), uf) = aollub|® — ar uf |- (19)
Moreover, hypothesis H (J)(ii) guarantees that

—NE I 1Mk x = —e IMIIA + | M0 b

(&5, Mub) o x >
> —cy IMIP b1 — ey lIMIlub ). (20)

Inserting (19) and (20) into (18), and taking into account the identity

1
W =w, vy = (Il + v = wif = lwlF) forallv,we H,
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we obtain

—u «

k k—1

u

IFE Ny« llub ) > (F5, uby = (fu) + (@R, by + (R MUk x
H

%

1
k2 k_ k=12 k=12
E(Iluflly + iy — s g — N )

k2 k2

Faolluzll” — arlluzllE
201,k 2 k
—cyIMII7luzll” —cslIM|[|luz |l

We are now in a position to apply Cauchy’s inequality with ¢ > 0 to get

kn2 4 k uk=12 k=12
elluzll *IIF I+ > — 7 (Ilu 17 + ek =103 = 1u=113)
2 2
csIM||
k2 k2 20 k2 J k2
+aolluzll” —arlluzlly — cslIM |~ [uzll P —elluzll”,
that is,
2 2
T ciIM|- T
k J k2 k2 k k—1,2
— I Fr v + e +2tarlluzlly > lluzlly + lluy —uy gy

k=12 2 k2
— luz " gy +2t(ao — cs IM]I" — 2¢&)[Juz|l”.
Summing up the above inequalities from 1 to n with 1 <n < N, we have

n n
2 k2 ko k=12 2 02
2t(ap — cyIM||I” — 2¢) E luz 1™ + E luz —uz g + luzlly — luzlly

k=1 k=1
||
ZIIF"II S Znu I%-

It follows from hypothesis H (F) that ||Ff||v* < mp forall k = 1,2,..., N. From the

ap—cy IM]|?
4

smallness condition ag > ¢y || M||2, choosing ¢ = , We obtain

n n
2Tn1F
t(ag — ey IMIP) Y k12 4+ b — u N el < ——— s
Z ' Z e e T e
202 ||M||T
+||u‘,’||%1+ L TR IZnu -

We now apply the discrete Gronwall inequality, Lemma 11, to verify the estimates (15)—(17),
which completes the proof of the lemma. O

Subsequently, for a given 7 > 0, we define the piecewise affine function u; and the
piecewise constant interpolant functions u, &, .%; as follows

I — Iy _
ue(t) = + ——(up —uy™h) fort € (G, 4],

£(t) = &5 fort € (tr_1, 1],

k
_ uy, t € (-1, tl,
ug(t)y=4 9~

ug, t =0,

(1) = F* fort € (5—1, ).
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For functions u,, u; and &;, we have the following estimates.

Lemma 19 Assume that H(A), H(F), H(/), H(J), H(M), H(?¥), H(0) and H(f) hold.
Then, there exist 79 > 0 and C > 0 independent of t such that for all T € (0, 19), the
functions u-, ur, and &; satisfy

lucllco,r;m < C, (21)
e llLe©,;m) < C, (22)
lu:lly <C, (23)
luzlly < C, (24)
& llax < C, (25)
llu;lly+ < C, (26)
Iz llp220,1;v,ve < C. (27)

Proof From the estimate (15), we have

k It =l ko
||Mr(t)||H§||Mr||H+7t luz —uz" " lla

k k—1
= 2uzll +lluz I =C

forallt € (t—1,%]), k = 1,2,..., N, hence estimate (21) holds. Also, inequality (22) is
verified directly by using the estimate (15).
Moreover, the bound in (17) ensures that

T n
— 12 — 2 k2
””r”vZ/ luz(ONI7dt =t E luzll” = C,
0
k=1

T N 178
el = [ e Par =3 [ b+ CEE kb 2 ar
oy = A Ur = z uy uy —ug )l
k=17 k-1

T
N
<10ty uil’ <C,

k=1

hence, (23) and (24) are obtained. On the other hand, the hypothesis H (J)(ii) and bound in
(17) imply

T N N
& 15 = /0 l&cO%-dt <7 18T <TG+ [ Mukx)*
k=1 k=1

N N
<7y 25+ IMIPIk|?) < 2¢5T + 25 1M P Y lub|* < C,
k=1 k=1

S0, (25) is also verified.
Obviously, the equality (12) can be rewritten as

we (1) + A (U (1) + M*&:(t) = F (1)
fora.e.t € (0, 7). Let v € V. We now multiply the above equality by v to get

(Fes V)vexy — (N (W), V) yexy — (Er, MO xsxx = (W, V)3 = (U, V) prxy.
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Hence, we have
v < I Zellvs + 1A @) lve + 1M 16 s (28)

Recall that .4 is bounded in V N L>(0, T; H), this hypothesis combined with bounds on
{u:}in VN L>®0,T; H), see (22) and (23), implies that ||Jl7(ﬁf)||v* <mgforallt > 0
with mo > 0 independent of t. This together with (28), estimates (23), (25), and hypothesis
H (F) implies that estimate (26) is satisfied.

It remains to verify the boundedness of {z.} in M 22(0, T; V, V*). However, from (23),
we only prove that {u;} is bounded in BV2(0, T; V*). To this end, we consider a division
0=0by <by <...<b, =T withb; € ((m; — 1)t, m;t]. Hence u,(b;) = u?" with

mo =0, my =N andm;y; >m; fori =1,2,..., N — 1. Hence, we have
n n nm;
— 2 i mi_y 2 ! 1-1,2
17 Wy a0 7ive = 2 M =™ e <Y (i —mimy) D uy — w15
i=1 i=1 I=m;_1+1

IA

n N N
1 —12 1 1—12
D i —mi) Yl —ul T e < N Yl — w7
i=1 =1 =1
N 2
7y
=1

= T [l
V*
This means that (27) holds due to the bound in (26), which completes the proof of the lemma.
O

Finally, we give the main result of this section.

Theorem 20 Assume that H(A), H(F), H(A"), H(J), H(M), H(¥), H(0) and H(f) hold.
Let {t,,} be a sequence such that t, — 0, as n — oo. Then, for a subsequence, still denoted
by {t,}, we have

u; — u weaklyinV and H, (29)
ur — u weaklyinV, (30)
u, — u' weakly in V*, 3D
& — & weakly in X*, (32)
xr—>x inCO,T;E), (33)

where (x,u, &) € C(0,T; E) x W x X* is a solution of Problem 14 in the sense of Defini-
tion 15.

Proof From the estimates (22)—(24) and the reflexivity of V and H, without loss of generality,
we may assume that there existu, # € V such that convergence (29) holds and u, — u weakly
in V,as T — 0. Itis easy to obtain that

e — e |3 = ZAI |, 4= e
This combined with the bound in (26) implies
Uy —uy — Op+ in V¥, ast — 0. (34)
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Recalling that u; — u weakly in V and using convergence (29), we have u; —uy — u —u
weakly in V, as t — 0. Moreover, the continuity of embedding V C V* ensures that
u —u; — u — u weakly in V* as well. So, from (34), we conclude u = 7, i.e., (30) holds.

The functions u; defined in (13) are bounded in V. So, there exists a function u* € V such
that u; — u* weakly in V, as T — 0. In the same time, we have

N g 2
~ t—tr+7 _ r— I _ _
i — |3 = Z/ ——— @ = — @ —uEH | dr
k=1 k=1 T T v+
N ko k=12 k=1 _ k=272
<2) | -0 || -0}t
k=111 v T v
2
20, 112
< -7 ||M.L.||v*

-3
This implies that u; — u; — Oy+, as T — 0. Similarly, we can conclude that u* = u.
Moreover, (26) entails that there exists a function w* € V* such that

u, - w* weakly in V*, ast — 0.

This convergence together with (30), by [50, Proposition 23.19] implies that w* = u/, i.e.,
convergence (31) is verified. Furthermore, estimate (25) guarantees that there exists a function
& € X* such that convergence (32) holds.

Note that since u € V, we apply [20, Proposition 5.3, p.66] and [26, Section 4] to conclude
that there exists a unique mild solution x € C(0, T'; E) of the form

t
x(z):eA<f>xo+/ AU £ (s, x(s), Pu(s))ds forae.t e (0,T),
0

to problem

x'(t) = Ax(t) + f(t,x(t), du(t)) forae.t € (0,T),
x(0) = xp.

Now, we return to functions x; and x, and, for all # € [0, T'], we get

t
lxe (1) —x(Dlle < MA/O ILf (s, x (), DUz (s)) — f (s, x(s), Puls)) g ds

IA

t
MA/O £ (s, x2(5), DUz () — f (s, x(5), Ve () g ds

t
+MA/0 I1f (s, x (), DU (5)) — f (s, x(s), Pu(s))l| g ds

IA

t
Ma /0 () l1xe(s) — x(s) £ ds
t
+ M /0 1f (5. x(5), 9T (5)) — £ (s, x(s). Duls)) 1 ds,

where M, := max,c(o.7] |4 ]|. We set
t
h(t) = /0 If (s, x(s), DU () — f(s,x(s), Du(s))|g ds
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forallt € [0, T]. It follows from Gronwall’s inequality and the fact i(s) < h(t) forall s <t
that

t r
lx: () —x(Dlle = Mah(t) + Mﬁ/ﬂ h(s) @(s) exp (MA/O w(r)dr> ds

MAh(z)(l-i-MA/ (p(s)exp(MA/ (p(r)dr)ds)
0 0

< Mah()(1 + Mallellpr exp(Mallelip)) (35)

t

IA

forall t € [0, T]. Since u; — u weakly in V, u’, — u’ weakly in V*, as v — 0, and the
embedding W C C(0, T; H) is continuous, we can see that u, — u weakly in C(0, T'; H).
From [34, Lemma 4], we have

ur(t) - u(t) weaklyin H, as v — 0, forall ¢ € [0, T].
It follows from compactness of ¢ that
P (1)) = F(u()) in Y, as T — 0, forall ¢ € [0, T].
This combined with (35), by hypothesis H ( f)(ii) and the Lebesgue-dominated convergence
theorem, see [36, Theorem 1.65], implies

T
lim |lx; — xllc,7;£) < m1 lim f £ (s, x(5), DUz (s)) — f (s, x(s), Duls)) g ds
=0 =0 Jo

T
<m / linb I1f (s, x(5), DUz (s)) — f (s, x(s), Qu(s) g ds — 0,
0 T

where m := Ma(1 + Mall@ll 1 exp(Mall@ll1)). Hence
x; > xinC(0,T; E), ast — 0,
i.e., (33) holds. This convergence together with H (F) gives

1 [ 1 [
H - / F(s, x;(s))ds — — / F(s,x(s))ds
T Juyy T Ji

Vi

1 [&
;/ | F (s, xc(s)) — F(s, x(s)|ly=ds

Tk—1
max || F (s, x;(s)) — F(s, x(s))[lyvx = 0, ast — 0.
€[0,7T]

A

So, from the Lebesgue-dominated convergence theorem, we have .7, (-) — Z(-) — Oy

strongly in V*, as © — 0, where .7, (t) = % t:il F(s,x(s))ds fort € [tp_1,t), k =

1,2, ..., N. Exploiting the fact that x € C(0, T'; E), by hypothesis H(f) and [6, Lemma
3.3], we have

T () = F():=F(,x()) in V", ast— 0. (36)

It remains to verify that (x, u, &) is a mild solution to Problem 14. The convergence (31)
guarantees that

Uy, V)1 = (U, V)yexy = (U, v)pexy = W, v)y (37)

forall v € V. Next, for the Nemytskii operator /7, we observe that if H(.#")(ii); occurs, then
it follows from the uniform bound of {z;} C M 2*2(0, T;V,V*),see (27), the convergence
u; — u weakly inV, as t — 0, and [17, Lemma 1] that

JVMT = Nu weakly in V*, ast — 0.
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Obviously, the above convergence holds also, when hypothesis H (.4")(ii); is satisfied, since
u; — u weakly in V, as T — 0. Therefore, we conclude

(e, V)vexy = (A u, v)vexy (38)
for all v € V. The convergence (32) implies
(Ez, Mv)xxx = (6, M) xxxx (39
for all v € V. Furthermore, from (36), we have
(Fr,v)pxy = (F, v)pxy (40)
for all v € V. Combining with (37)—(40), we obtain
', V)3 A (A, v) + (&, M) xsxx = (F, v)ysy

forallv e V.
To complete the proof of the theorem, we need to prove that £(¢) € 0J (x(¢), Mu(t)) for
a.e.t € (0, T). From (27), (29) and hypothesis H (M), we have

M(@@;) - M(u) in X*, ast — 0.
So, we may suppose, passing to a subsequence if necessary, that
Mu,(t) = Mu(t) in X*, forae.t € (0, 7).

On the other hand, (33) ensures that x; (t) — x(¢) in E for all ¢+ € [0, T']. Furthermore, since
& — & weakly in X'* and 9J has weakly compact and convex values, we use Lemma 13
and the Aubin-Cellina convergence theorem, see [2, Theorem 1, p.60], to conclude

E() e dJ(x(t), Mu(t)) forae.r e (0,7).

Consequently, we have shown that the triple of functions (x, u, &) € C(0, T; E) x W x X*
is a mild solution to Problem 14 in the sense of Definition 15. This completes the proof of
the theorem. O
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