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1. Introduction

In this paper, we are concerned with the following doubly nonlinear ordinary differential equation:

d
2P0 + 0, (xX(1) 5 F(B(x(D)) + h(®),

where x : [0, 7] — RY is an unknown function, 4 : [0, T] — R" is a given function, 8, F : RY — R" are
given continuous functions, and B : R — R is a maximal monotone graph. Moreover, d¢g ), : RN —
2R which is defined as a set-valued operator on R, is the hypergraph Laplacian (a precise definition
will be given in Section 2.2). The hypergraph Laplacian was introduced by Yuichi Yoshida in [1] and
is used to study the structure of networks represented by hypergraphs in the information science (see,
e.g., [2-6]).
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In [7,8], we showed that the solution to a nonlinear ordinary differential equation %x(t)+6<pg, »(x(1) 3
0 describes the diffusion process on a hypergraph and its behavior closely resembles that of the solution
to the classical heat equation d,u — Au = 0. Hence, by replacing the Laplacian in parabolic-type PDEs
with the hypergraph Laplacian, we might be able to introduce various diffusion models on discrete
domains, whose behavior is similar to parabolic type PDEs. For instance, when we consider the Allen—
Cahn type equation %x(r) + 0¢g p(x(t)) > W (x(t)), where W is a double-well potential, the behavior of
its solution might resemble that of the Allen—Cahn type PDE (see, e.g., [9,10]). Then, we can observe
two phase separation on hypergraphs, which might imply the clustering or the grouping of hypergraph
networks and help to investigate the geometric structure of networks. Moreover, we might obtain some
hints about how to study the asymptotic behavior of solutions to the doubly nonlinear parabolic equation
through the investigation of d%ﬁ(x) + 0¢g,,(x) 3 F(B(x)) + h as a toy model. In order to apply our results
to various diffusion models on discrete domains, here we consider some generalized equation and show
its solvability.

The solvability of doubly nonlinear equations is a classical problem, and numerous results have been
obtained (see, e.g., Ch. 11 of [11] and Ch. III of [12]). However, to the best of our knowledge, they deal
with equations without perturbation terms or assume some growth conditions of 8 and perturbations F in
most previous studies. Hence, in this paper, we consider doubly nonlinear equations with a perturbation
term F(B(x)) and aim to show the existence of solutions without any growth conditions on 8 and the
perturbation term F' as much as possible. In [13], we deal with the same type of doubly nonlinear
parabolic equation:

where A u = V - ([VulP~*Vu) is the p-Laplacian. In that paper, by using

fg Bu(y, ))(=Apuly, 1))dy > 0,

which is formally derived from the integration by parts, we have shown the solvability of (1.1) without
any growth conditions of the nonlinear term 5 : R — R and the perturbation term F : R — R. Analogous
to this, if 8 : R¥ — R¥ and the hypergraph Laplacian satisfy

B(x(1)) - dgpg,p(x(1)) 2 0, (1.2)

we might expect to follow essentially the same strategy of proofs as those in [13]. However, since we
can not use the integration by parts in the inner product, it is difficult to determine whether (1.2) holds
or not without any assumptions for the nonlinearity 8 : R¥ — R". To cope with this difficulty, we
introduce some assumptions (8.1)—(5.3) in Section 3. The most important assumption is (5.1), which
ensures the validity of (1.2) and makes it possible to use the same technique as in the previous study.
These assumptions (8.1)-(8.3) seem to be natural. For example, S(x) = ||x]|9~2x satisfies all assumptions
(8.1)—(B.3), so we can treat a typical example

d
EIIX(I)IIMX(I) + 0. p(x(1)) 2 Fo(x(1)) + h(7) (1.3)

with g > 1 in our results, where Fy(x) := F(]|x||“"2x). For a future problem, the large time behavior of
solutions to this equation is of interest, for example, the extinction and blow-up of solutions in finite
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time might occur by analogy with the behavior of solutions to the porous medium equation and the fast
diffusion equation (see, e.g., [14]).

In the next section, we define some notations and the hypergraph Laplacian. In Section 3, we state
our assumptions on £ and present the main theorems. We give our proofs in Section 4.

2. Preliminaries

In order to state our main results, here we give some notations and their basic properties. Henceforth,
|| - || denotes the canonical norm in the Euclidean space R", and we shall use the following notations for
Lebesgue spaces and Sobolev spaces. Let r € [1, c0). The Lebesgue space L'(0, T;RY) is the space of
measurable functions x : [0, 7] — R" such that

T 1/r
x|z == (f ||x(t)||’dt) < 00
0

and L*(0, T; R") is the space of measurable functions x : [0, T] — R" such that

||x]|z := ess sup |[x(?)]| < oo.
0<t<T
Moreover, the space W'7(0, T; R") consists of functions in L(0, T; RY) whose derivative <x in the
distributional sense also belongs to L"(0, T; RY), which is endowed with the norm ||x||y1.- := ||x]|z- +
||%x|| - Furthermore, let ¢’ := g/(q — 1) be the Holder conjugate exponent of g > 1.

2.1. Subdifferential

Let ¢ : RY — (—o0,+00] (i.e., ¢(x) possibly takes +oco with some x € RY) be a lower semi-
continuous convex function and ¢ # +oco (i.e., ¢(x) < +oo with some x € RY). We call the set
D(¢) := {x € RY; ¢(x) < +o0} the effective domain of ¢. Then, € RY is called the subgradient of ¢ at
x € RN if

n-(y—x) < ¢(y)—p(x) VyeR" (2.1)
and the subdifferential operator d¢ is defined by
Op(x) :={n e Ry n-(y—x) < () —p(x) VyeRY). (2.2)

Here, D(0¢) := {x € RY;0¢(x) # @} is the domain of the subdifferential operator. Note that d¢ : RY —
oRY possibly becomes a set-valued mapping in general. By the definition of the subgradient, it is obvious
that 0 € d¢(x) if and only if ¢ attains its minimum at x (other basic properties of the subdifferential can
be found in, e.g., [15-17]).

The subgradient is one of the generalizations of the usual (Fréchet) derivative. Indeed, if ¢ is
differentiable at x in the usual sense, then its derivative D¢(x) coincides with the subgradient (i.e.,
0¢(x) = {D¢(x)}). However, several properties of the usual differential do not hold in the case of the
subdifferential. A typical example is that (¢ + ¢)(x) does not coincide with d¢(x) + dy(x) in general.
On the other hand, the following classical result holds (see, e.g., Theorem 2.10 of [15]).

Lemma 1. Let ¢,y : RN — (=00, +00] be lower semicontinuous convex functions and ¢, & +oo. If
(intD(¢)) N DY) # @, then d(¢p + ) = 0¢ + O holds.
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Throughout this paper, we assume that 8 : R¥ — RY is a single-valued continuous function and
has a primitive function j. More precisely, we assume that there exists some lower semi-continuous
convex function j : R¥Y — (—oc0, +00] with j # +oo such that B(x) = d(x) for every x € D(dj) and j is
continuously Fréchet differentiable on D(9;) (then, B(x) coincides with the Fréchet derivative of j(x) on
D(9))).

By the maximal monotonicity of the subdifferential operator, we can see the following demiclosedness
property (see, e.g., Proposition 3.4 of [15]).

Lemma 2. Let {x,},eiy weakly converge to x in L1(0, T; RN) and {B(x,)}nen strongly converge to { in
L9(0, T;RN) with some g > 1. Then, { = B(x) for a.e. t € (0,T).

Next, we define the Legendre-Fenchel transform of j by

J()=sup (o -s— j(s).
SERN
If j is a convex lower semi-continuous function with D(j) # @, then j* is also convex lower semi-
continuous and satisfies D(j*) # @. Moreover, the subdifferential of j* coincides with the inverse
operator of d;:
Aj* () = B N(0) = {s e RY; o = B(s))}.

Then, by x € 871(B(x)) = 8*(B(x)) and the definition of the subgradient, we get
BY) = Bx) - x < J(BG)) = J (Bx)). (2.3)

When B(0) = 0, then 0 € 871(0) holds, namely, j* attains its minimum at x = 0. Then, we can assume
that j*(0) = 0 and j* > 0 without loss of generality. Furthermore, the following property of a chain rule
holds.

Lemma 3. Assume x € LP(0,T;RN), ¢ € L*(0, T;R"), j*(0) € L'(0,T;R), and B(x) € W' (0, T; RM).
If (1) = B(x(?)) for a.e. t € (0,T), then

d

J€®) = jBx(0) = fo 7 P(9) - x(s)ds 2.4)

holds for almost any t € (0, T].

Proof. The same type of identity in Sobolev spaces has been shown in, e.g., Lemma 1.5 of [18] and
Lemma 2 of [13] (see also [19] for a chain rule inequality in metric spaces). We can prove Lemma 3
by almost the same procedure as in previous results. However, for the sake of self-completeness and
convenience, here we give a proof of this lemma in R¥-setting by following the arguments in those
results.

Let x(#) = x(0) for any # < 0. Then, by (2.3), for arbitrary 6 > 0,

J (Bx(5))) — j(Bx(s = 0))) < (B(x(s)) — Blx(s — 6))) - x(s),
JB(x(5))) = ] (Bx(s = 0))) = (B(x(s)) = B(x(s = 6))) - x(s = 6).

Integrating the first inequality of (2.5) over (0, 7), we have

(2.5)

fo JBx(s))ds - fo 7t = onds = [ F s - 07 GO
-6
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namely,

1 [ 1 [
3 f JB(s))ds = j (BO0)) < & fo (B(x(s)) = B(x(s = 0))) - x(s)ds.
t—0

Since B(x) = £ holds for a.e. ¢t € (0, T), we obtain

1 ! ! _9 _
y f s = [0 < - fo pxls )6), PES)  ds.

Since B(x) is differentiable for a.e. € (0, T), we obtain by taking the limit as § — 0,

) — ()
0

limsup - f J'@s)ds = ' (B(0)) < —lim inf f Alx(s -
0 -6 6—0 0

6—0

(s)ds

!

< f 4 B(x(s)) - x(s)ds,
0 dS

where we used Fatou’s lemma. Next, integrating the second inequality of (2.5) over (0, 7), we get

1 (" 1 ("
3 f_ , JB(s)ds = j(Bx0) = & fo (B(x(s)) = B(x(s = 0))) - x(s — O)ds

1 t—0
o f (Bx(s +6)) = B(x(s) - x(s)ds
-0

with 8 > 0. Then, we have

1 ¢ -0 0)) —
y f s GO 2 f 9 P ZPECD . (syas.

Hence, by Fatou’s lemma,
1 [ "d
1i{0n ionf 3 f J&()Nds = j (B(x(0)) = f d—ﬁ(X(S)) - x(s)dss,
- -9 o as
and then the limit of % ft i 0 J (L(s)))ds as 8 — +0 exists and satisfies
1 (7 "d
})ing 9 f J(&(s)ds = j(B(x(0))) + f d—ﬁ(X(S)) - x(s)ds. (2.6)
- -0 0 S

Similarly, we have by (2.3),

JBx(s +0))) = j (B(x(s))) < (B(x(s + 6)) = B(x(s))) - x(s + 0),

2.7
J Bx(s +0)) = j (B(x(s5))) = (B(x(s + 0)) — B(x(5))) - x(5). &7

Integrating the first inequality of (2.7) over (-6, 1), we get

! ! 146
f J(Bx(s + 0))ds — f BO(s))ds = f JBG(s)ds — 0] (BO))
-0 -0 t

Communications in Analysis and Mechanics Volume 18, Issue 3, 626-648.



631

and then
1 1+6 1 ¢
9 f J((s)ds — j(B(x(0))) < 3 f 9(6(X(S +0)) = B(x(5))) - x(s + O)ds
1+0
__ [TBaG = —pa)
0 9
Hence, .
1 1+ t d
111? Sup 5 f J((s)ds — j(B(x(0))) < fo 7 P(s)) - x(s)ds.
By the same argument as before, we can derive from the second inequality of (2.7)
1 146 , t d
lim inf - f J(&(s)ds — j(B(x(0))) = fo T PE()) - x(s)ds.
Therefore, .
1 1+ ! d
lim > f J(&(s)ds = j(B(x(0))) + fo 7, Px(s)) - x(s)ds. (2.8)

By (2.6) and (2.8), t — fol J*(L(s))ds 1s differentiable for every > 0 and the assertion holds for every
Lebesgue point of t — j*({(?)). O

2.2. Hypergraph Laplacian

Next, we define an operator called the hypergraph Laplacian. A (weighted) hypergraph G is defined
as a triplet consisting of

e afiniteset V =1{1,2,..., N},

e a family of subsets E with more than one element of V, that is, #e > 2 for each e € E (#e stands
for the number of elements of ¢),

e afunctionw : E — (0, c0).

This G = (V, E,w) describes a model of a network in which the vertices numbered from 1 to N are
connected by each e € E. Here, e € E, called a hyperedge, can be regarded as a group of multiple
vertices. For instance, models of co-authorship relationships among researchers and communities in
social media can be described by hypergraphs (see Figure 1). In this case, w : E — (0, o), called the
weight of the hyperedge, describes the strength of each connection e € E.

In order to study the structure of a hypergraph, the hypergraph Laplacian was introduced in [1] in the
following way (see also [7,8,20]). For each hyperedge e € E, we define f, : R¥Y — [0, o) by

Je(x) := max |x; — x;| (2.9)
i,j€e
and .
Gop) 1= = ) WOLWY  pelle) (2.10)
eck

When we regard the i-th component x; of x € R" as the heat or the number of particles on the i-th node
of V, then f, represents the largeness of heat/density gradient along the hyperedge e € E and ¢, can
be interpreted as the p-Dirichlet energy associated with the hypergraph G.
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Figure 1. The set V = {1, ..., N} corresponds to the set of vertices labeled from 1 to N. When
every e € E consists of two elements, each e € E represents a line segment connecting two
nodes and then G describes a usual graph (left figure). On the other hand, if e has more
than two elements, e € E can be regarded as a group of multiple vertices and G describes a
hypergraph (right figure).

Since f, and g, are continuous and convex on R", we can define the subdifferential operators of
them and represent the subgradients of them by

6fe(x):argmaxb-x:{beeBe; be-x:maxb-x}, (2.11)
beB, beB,
Bpa,p(x) = D we)fe))' ' Df.(x)
ecE
= {Z w(e)(£.(x)" " b,; b, € argmax b - x}, (2.12)
ecE beB,
where B, C RY is defined by
B, :=conv{l;-1;; i,j€e}
i J
\Vi \%
= conV{(...,O, 1,0,...,0,-1,0,..) eR"Y; i, j e e} (2.13)

and 1, is the i-th unit vector of the canonical basis of RY. Namely, B, is the convex hull of the set which
consists of vectors 1; — 1; with respect to the indices i, j belonging to e. By the definition of B,, we
obtain f,(x) = max,ep, b - x, and then its subdifferential coincides with (2.11) by Danskin-Bertseka’s
theorem (see, e.g., Proposition 2.54 of [21]). Thanks to the subdifferential formula of the composition of
functionals (see, e.g., Corollary 3.5 of [22] and also Proposition 2.2 of [8]), we obtain the formula (2.12).
Then, the subdifferential operator dyg,, is called the hypergraph (p-)Laplacian, where 1 < p < oo,
Here we state some properties of the hypergraph Laplacian for later use. First, we can easily see
that ¢ ,(x) > 0 for every x € R". Since the hypergraph Laplacian can be written as a subdifferential
operator, we can see the following (see, e.g., Lemma 1.2 of [23] and Proposition 2.7 of [15]).

Lemma 4. Let {x,},eq weakly converge to x in L0, T;RN) and {(n,},ey weakly converge to n in
L7 (0, T;RN) with some g > 1. If ,(t) € 0¢pc, ) (x4(1)) for a.e. t € (0,T) and

T
lim sup f () = n(®)) - (x, () — x(0))dt < 0,
0

n—oo

then n(t) € 0¢g p(x(1)) holds for a.e. t € (0, T).
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By the definition (2.11), we have x - b, = f,(x) for every x € RY and b, € df,(x). Then, by (2.12),
we get

n-x=ppc,(x) Vxe RY, Vn € 0pg p(x). (2.14)

Moreover, f,(x) < 2||x|| and ||b|| < 2 hold for every x € RY, b € B,, and e € E by the definitions (2.9)
and (2.13). Then, there exists some positive constant C > 0 such that

¢6.p(x) < ClIxI”, il < Cllxl|P™ (2.15)

for every x € RY and 17 € dyc ().

2.3. Constraint term

In [8], an evolution equation d%x(t) + 0pg,,(x(1)) 3 0 is considered, and we show that the behavior
of its solutions x : [0,00) — R¥ closely resembles that of the heat equation d,u — Au = 0 with the
homogeneous Neumann boundary condition. Namely, each component x;(?), ..., xy(?) of x(¢) moves
freely and tends to the mean value of the initial data. On the other hand, in [7], we consider the case
where the heat on several nodes is fixed as some given value. This situation can be described by
an equation with a constraint term, and we show that the behavior of solutions is similar to that of
0u — Au = 0 with the homogeneous Dirichlet boundary condition, i.e., x(¢) tends to 0 as t — oo.

In this paper, we are concerned with both the unconstrained case and the constrained case (referred to
as the “Neumann boundary condition case” and the “Dirichlet boundary condition case,” respectively).
For the latter case, we here state some notations to describe a constraint term. We set N = n + m. Let
the first n components of x(¢) move freely, and the last m components of x(#) be fixed as x,.;(f) = 0 (see
Figure 2). In order to represent this situation, we define a set K, ¢ RV by

Ky:={xeRY; x=(x,...,%,0,...,0) ; eR i=1,...,n)

and an indicator function Ix, : RY — [0, o] by

. 0 if x € K,
X) .=
Ko +oo  ifx¢ K,

Since Ik, is a lower semi-continuous convex function, we can define the subdifferential of Ix,, and
then the situation where the last m components of x(#) are fixed as x,, ;(f) = 0 can be described by the
constraint term 0/, .

According to Lemma 2.1 of [7], the constraint term d/k, can be characterized by

8[[(0()(:) = {é‘:GRN;é‘:: (O’---aO,§n+1,---,§n+m)» §n+j €R9 ,]: 17"'am}'

Hence, if x € Ky and € € 0l (y) with an arbitrary y € RY, we have x-& = O since x = (x,...,X,,0...,0)

and é‘: = (O» ey Oa §n+la QIR a§n+m)-
By the definition, D(¢g,,) = RY holds, and then we can deduce (g, + Ix,) = 0pg,, + 0lg, by
Lemma 1. Hence, from Lemma 1.2 of [23] and Proposition 2.7 of [15], we can derive the following.
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(n + j)-th node:
X4 j(®) =0

Figure 2. We consider the case where the heat on some vertices (colored in the above) is
given as x,.j(t) = 0.

Lemma 5. Let {x,},ax weakly converge to x in L0, T;RY), and {Y,},ex weakly converge to Y in
L7 (0, T;RN) with some g > 1. If Y,(t) € 009G, p(X,(1)) + Ol g, (x,(1)) for a.e. t € (0,T) and

T
lim supf Y, (1) = Y (@) - (x,(2) = x(1))dt <0,
0

then Y(t) € 0pg ,(x(t)) + 0l,(x(t)) for a.e. t € (0, T).

Moreover, the following Poincaré-type inequality for the hypergraph Laplacian holds (see Theorem
2.2 of [7]).

Lemma 6. There exists some constant ¢ > 0 such that

0G.p(x) + Ix (x) > cllxl|’  Vxe RN.

3. Main theorems

We first deal with the following Cauchy problem of the doubly nonlinear equation without constraint
term:

d
{ 2 PXD) + 06,5 (x(1)) 5 F(Bx(®)) + h(®), G.1)

x(0) = xp.

In this problem, we assume the following two conditions:

(B.1) LetB : RY — RY be continuous (possibly satisfy D(8) # R"). Suppose that there exists some lower
semi-continuous convex function j : RN — (—oo, +00] with j # +oo such that j is continuously
Fréchet differentiable on D(0j) and B(x) = Dj(x) for every x € D(0j) = D(B). Moreover, assume
0 € D(B), 0 € D(}j), and there is some non-negative function B : RY \ {0} — R satisfying

_ | B(x)x if x #0,
ﬁ(x)_{o if x = 0.
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(8.2) There exist some positive constants a, ¢y, Co > 0 such that
j(x) = collx'** = Cy Vx e RV,

Theorem 1. (without constraint term) Let the parameter of the hypergraph Laplacian p satisfy p > 1
and assume (B.1) and (B.2). Suppose that F : RN — RY is continuous. Then, for every h € L*(0, T;R")
and xy € D(B), there exists T' € (0, T| such that (3.1) possesses at least one time-local solution between
[0, T’] satisfying

xe€ L0, T";RY), B(x) e W'(0,T";RM).

We also consider the following problem with the constraint term d/k,, which corresponds to the
zero-Dirichlet boundary condition case:

d
Eﬁ()f(t)) + 0¢G,p(x(1)) + Ok, (x(1)) 3 F(B(x(1))) + h(1),
x(0) = xg.

(3.2)

In this case, we add the following condition:
(8.3) (intD(j)) N Ky # @ and D(B) N Ky # @.

Theorem 2. (with constraint term) Let the parameter of the hypergraph Laplacian p satisfy p > 1 and
assume (B.1) and (B.3). When p = 1, assume in addition (B.2). Suppose that F : RY — RV is continuous.
Then, for every h € L*(0, T;R") and xy € D(B) N Ko, there exists T' € (0, T] such that (3.2) possesses
at least one time-local solution between [0, T'] satisfying

x € LP(0,T;RY), B(x) e W' (0,T";R")
if p>1, and

x € L=(0,T;RY), B(x) e W0, T";RY)
ifp=1
Remark 1. A typical example which satisfies (B.1)—(5.3) is

1
Jx) = QIIXIIq, Bx) = |Ix|">x

with ¢ > 1 (note that D(j) = D(B) = RY in this case). Hence, our results can be applied to (1.3).
Another example which satisfies D(B) # RN and (B.1)—(B.3) is

1 X .
-3 log( =l <1 {1_—”x|2 il < 1,

J(x) = 2
+ 00 if llxll = 1, @ if Il = 1,

(note that j(x) > 0 > ||x]|? — 1 holds for any ||x|| < 1 and (intD(j)) N Ky = D(B) N Ky 3 0).
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4. Proofs of main theorems

4.1. Theorem 1 (without constraint term)

We begin with the following equation:

B(x) + 10 p(x) > g,

4.1)

where 7 > 0 and g € RY are given. By the definition of the subdifferential and D(d¢¢ ) = RY, if the

lower semi-continuous convex functional defined by

D(x) := j(X) + 106,p(x) — g - X

possesses a minimizer x, this satisfies

0 € 0D(x) := Dj(x) + 10¢c p(x) — g = B(x) + T0p¢,,(x) — g,

namely, a minimizer of ® becomes a solution to (4.1) satisfying x € D(B) (here we use Lemma 1). By

using (5.2), we have

1+a

D(x) > collxll"" = Co = llgllllcll = ellxdl™** = Co = Cllgll ™=

with some constants ¢,C > 0. This implies the existence of a minimizing sequence of ® which
is relatively compact. Then, the limit of such a minimizing sequence exists and becomes a global

minimizer of ® by the lower semicontinuity of ®. Multiplying (4.1) by 8(x) = B(x)x, we obtain

IBOIP + pTB(x)¢6.p(x) < ligllBI

since x - = pyg ,(x) holds for every x € RN andn € Jdeg p(x). Since B(x) > 0, we get from (4.2)

BN < llgll-

Based on this fact, next we consider the following time discretization of (3.1):

ity _ i
{ w + 0 p (7 3 FY(B() + b,

0 _
xT_XO’

where 7 = T/p (€ N),i = 0,...,u— Land i = L [ h(t)dr. Moreover,

F(2) .
f||F M,
=) MiEen el
F(2) it IFQ)I < M.

Equation (4.4) is equivalent to

B + 1006 (1) 3 Bx)) + TFM(B(X)) + ThL.

(4.2)

(4.3)

4.4)

4.5)
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Hence, for any given x. € D(B), there exists at least one xi*! € D(B). Therefore, by fixing x, € D(B), we
can obtain a sequence xi, ..., X4 € D(B) by induction.

Let 7i*! € RN be a section of dgg ,(xi!) satisfying (4.4). Namely, ni*! satisfies
; ; B = B(x) i i i
nt € dpg (X, — = FMB(x)) + K. (4.6)

According to (4.3) with g = B(x) + TFM(B(x))) + Th., we get
1B < IBGDN + Tl FY (BGEDI + TllAL < IBGDN + 7™M + Il

which yields from T = tu

i=1,...,

max IBGE DI < BN + T(M + |1All). 4.7)

Multiplying (4.6) by x'*!, we have

JOED <) + (BN + M + TlAl| =) l1x ],
where we use the definition of the subdifferential
Bah - xh = Bl - (! = 0) 2 ) - j0)
and (2.14). By (4.7) and the assumption (8.2), we get
collxl I = Co < j(0) + ClIx ],

which immediately implies
max ||x|| < Cy, (4.8)

i=1,...,u

where and henceforth C; > 0 stands for a general constant which is independent of u and 7. By (2.15),
we obtain

i=1,...,

rrllax# ||77i|| < (. 4.9)

From (4.6), we also have
BO — Blxt)

T

max
i=0,...,u—1

<C. (4.10)

Multiplying (4.6) by x*! again and using (2.3), (4.8), and (4.10), we get

1 . _
;(J'*(ﬁ(X’T”)) —J(B(x) < Cy,

which yields
max j*(B(x,)) < TCy + j(B(x0)). 4.11)

..... u

Communications in Analysis and Mechanics Volume 18, Issue 3, 626-648.



638

Here, for a given sequence w, := {w%, w!, ..., w¥}, we define

() i= witl ?f te (i, (+ D1,
w if =0,
il . (4.12)
Awo(f) = (t—it)+w, if t € (it, (i + D7},
w? ift=0.
Then, (4.7) implies
sup [[ILBGx @) < lIB(xo)ll + TC. (4.13)
0<t<T

Moreover, we can see from (4.8)—(4.10) and (4.13) that

EAB0)| < €

sup I, + sup IABCx )+ sup [T + sup || =

0<t<T 0<t<T 0<t<T 0<t<T

Then, there exist some subsequences of {ILx;}~0, {ILB(x;)}r>0, {117 }r>0 (We omit relabeling), and
some x,/,1 : [0,T] — R" such that

Ix, — x s-weakly in L=(0, T; RY),
NB(x) > ¢ strongly in C([0, T']; RM),
I,p, —n s-weakly in L*(0, T; R"),
and
iAT,B(xT) — ig  -weakly in L(0, T; R")
dt dt
ast — 0.

If ¢ € (it, (i + D)7,

(t —it) - B(x))
By — B(x)
T

i+1y _ i
LB () — ABCer ()] = Hg(xgu) B -

=@+ Dr-1)

and by (4.10),

(i+1)T

(i+1)T
f LB (1) = AB(x(D)I*dt < C, f (i + D - )%t < C77!

T

with any ¢ > 1. Hence,

T
f IMLB(x(1)) — ABle()dt < C,T77 — 0
0

as 7 — 0, namely,
IA(x;) —» ¢  strongly in L0, T;R") Vg > 1.
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This and Lemma 2 imply that { = B(x) a.e r € (0, T). By the dominated convergence theorem, we have
IL,FM(B(x,)) — FM(B(x))  strongly in LI(0,T;RY) Vg > 1

and
I,h, = h  strongly in L(0, T;RY) Vg > 1.

Therefore, (4.6) converges to
d
2B+ = FY(B()) +h
s-weakly in L=(0, T; RY). We have to show 7(¢) € 0pg p(x(1) fora.e. t € (0, 7).
Lett =T’ < T be a time at which ¢ satisfies (2.4). Namely, assume

»
d
JET) = JBx(0)) = fo S P - x()dt.

Moreover, assume mt < T’ < (m + 1)t with some m = 0,...,u — 1. Since j* is convex,

Xty — B(xm
JABCAT)) =) (ﬁ( s )T P

-5 (T' ULy

(T" — m7) +,B(x;”))

+Dr-T
L+ e =T

ﬁ(xT))

Dr-T
)+ P ()

T —mt |

< i (Beeh

T

<J° (BH) + 5 (BGED) .

By (4.11), the RHS is uniformly bounded, and then {;*(A.8(x.(T")))}:>¢ 1s also uniformly bounded.
Extract a convergent subsequence and let its limit be ®. Since j* is lower semi-continuous convex and
A Bx(T")) = {(T") as T — 0, we have

JQT) < liminf j(AB(e(T")) = ©. (4.14)
Multiplying (4.6) by x"*!, we get
B = J O + Tt T < T FYBOR) - T+ Th -

Summing this from n = 0 to m — 1, we have

7 BGD) = J(B(x0)) + fo Hen.(2) - Hex (t)dt
< f " LA (t — 1) Tl x.(t)dt + f " L, FY(B(x.(t — 1)) - TL.x.(f)dt.
0 0

Moreover,

T —mt

T - .
- JBOE) + (T = e - 22!
-

J B ~
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<(T' = moh” - X"+ (T = mo)FM(B(XT)) - X
Then, we obtain

T —mrt m+D)r-T

3
FEO) + FBOM) - 7Bl + fo M (0) - T (1)t

T’ T’
< f IT;h(t — 1) - I x.()dt + f IL.FY (B(x.(t — 1)) - Tl x.()dt.
0

0

By the convexity of j*,

T"—mt m+1r-T

JBEE) + — S B

> _]* (T/ ;mTﬂ(xT+l) + Mﬂ(x‘rrn))

_; (ﬁ(XT“) - B

T

(T" = m7) + B(x )) = J (AB(x(T")).

Therefore,
TI
7 (ABCAT) = 7 (Bxo)) + fo T.(6) - Ty, (5t

T’ T’
< f ehe(t = 7) - Hexo(0)dt + f ILFY (Bt = 1)) - T (1,
0 0

which yields, as 7 — 0,
T/
O — j(B(xp)) + lim supf IL.77.(¢) - T x,(t)dt
70 0

T’ T’
< f h(t) - x(t)dt + f FM(B(x(1))) - x(t)dk.
0

0

By (4.14) and Lemma 3,

T/
lim sup f [Ln.(t) - Tl x.(t)dt
0

70

T’ T’
< fo h(t) - x(1)dt + f FYBx®)) - x(t)dt = j(L(T") + j (B(x0))

0

T’ d T
= fo (FM(ﬁ(X(t)))+h(t)—ztﬁ(x(t)))'X(t)dﬁ fo n(e) - x(n)dt,

i.e.,

T/
lim sup f (ILn(2) = 1(2)) - (Hex(1) = x(1)dt < 0.
70 0

Hence, by Lemma 4, we obtain 7(¢) € d¢c.,(x(1)) almost everywhere in (0, T"). Therefore, x is a solution
to LB(x) + dgc »(x) > FM(B(x)) + h between [0, T"].
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Finally, we show that this solution is also a time-local solution to (3.1). By (4.13), the solution
satisfies

ess sup [[Bx(@)I| < [1Bxo)ll + T(M + [|Al|.).

0<t<T

Here we fix M = 4||B(xp)|| and

T” = min {T’ ”B(x())” }

" A1Bxo)ll + 1Al
Then,
ess sup [|B(x())Il < [[B(xo)ll + [IB(xo)ll < M

0<t<T”

and FM(B(x)) = F(B(x)) holds within [0, 7”]. Therefore, the solution x to £8(x)+d¢g ,(x) 3 FM(B(u))+
h satisfies (3.1) when [0, T"].

4.2. Theorem 2 (with constraint term)

We begin with the following equation:
B(x) + 10p¢,,(x) + 10l (X) > g, 4.15)

where 7 > 0 and g € R" are given. This equation has a solution x € D(8) N D(dI,) = D(B) N K, when
the functional defined by
O(x) = j(x) + T96,p(x) + Tlg, (X) — g - x

possesses a minimizer. Indeed, from (5.3) and Lemma 1, a minimizer x satisfies

0 € 0P(x) = 0(j + TG,y + Tlg,)(x) — g = 0j(x) + T0pg,,(x) + TOIk,(X) — g
= B(x) + 10pg,,(x) + 10l (X) — g,

which is equivalent to (4.15). If p > 1, then ®@ possesses a minimizer without any assumptions on j and
B by Lemma 6. When p = 1, we can show that there is a minimizer of ® by assuming the condition
(8.2) (its proof is exactly the same as that in Section 4.1).

Multiply (4.15) by B(x). Since B(x) = B(x)x, we have

B(x) -1 = B(x)x -1 = pB(x)¢g,(x) 2 0

for any 1 € d¢g ,(x). Moreover, since the solution to (4.15) satisfies x € K, and

Olg,(x) ={E€€RY; €=(0,...,0,&015. -, Enmm) E; ER j=1,...,m}
and x = (xq,...,x,,0...,0), we can see that
Bx)-&=Bx)x-£=0
for any & € 0l (x). Hence, we can show that the solution to (4.15) satisfies

BN < llgll- (4.16)
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Next, we consider the following problem, which is the time discretization of (3.2):

i+1y _ i . i ] ]
{ w + 0 p(X) + Ok, (61 3 FM(B(x))) + I, (4.17)

0 _
x‘r_xo’

where 7= T/u (u e N), i = 0,...,u— 1, il = L [ h(r)dr, and F is defined by (4.5). This equation
is equivalent to

B + 1006, (X)) + TOI, (X1 3 B(xL) + TFM(B(xX))) + Thi.

Hence, for any given x'. € D(B), there exists a solution x*! € D(B) N K to (4.17). Then, for any given
xo € D(B), we can obtain x., ..., X € D(B) N K, inductively. For later use, we assume x, € D(B) N K.
Henceforth, let n, = {n}, .. and & = }, ..., &} be the sections of J¢g,, and Ol satisfying (4.17).

Namely, it holds that ni*! € dgg ,(xi*h), £+ € I, (xi*1), and

i+1y _ i
w F it 4 £ = FM(B(a)) + B (4.18)

By using (4.16) with g = B(x)) + TFY(B(x})) + Th!, we obtain

B DI < IBEI + Tl FY B + Tl

namely,
max IBGOI < NIBGxo)I| + T(M + [[Al] ). (4.19)

i=1,...,

Multiplying (4.17) by xi*! € K, we have

;(J'*(ﬁ(x;“)) = J BON) + e () + Iy (677 < (FY(BO) + 1) - X

i+1
< Gl L.

(4.20)

Here and henceforth, c¢,, C; > 0 are general constants independent of u and 7. We have by Lemma 6,
JBOED) = (BOL) + catlod P < 7 Gl
First, let p > 1. Then, by Young’s inequality we obtain
TGl < etllx )P + 7Cy

with an arbitrary small £ > 0, which yields
ll .
JBOE) + ot D IKIP < TC + j* (Blxo)).
i=1

Since j* > 0 and j*(B(x0)) < j*(B(0)) + (B(xo) — B(0)) - xo,

u—1

T I < G (421)

i=l
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holds when p > 1. Next, we consider the case where p = 1. In this case, we need to assume (8.2) in
order to derive an estimate of xi. Indeed, by the definition of the subdifferential, we have

JOEY) < 0) + B - (6T - 0).
By using (58.2) and (4.19), we get
coll 1M < oI+ 1,

which yields
max x| < Ca, (4.22)

.....

when p = 1 (note that this estimate for p = 1 is slightly different from that for p > 1, recall (4.21)).
From (4.20) and (4.21), we can derive

max F(B(x)) < Cs. (4.23)
Moreover, by (2.15), we have
Ti Il < C, (4.24)
i=1
if p> 1, and _
Jmax el < C2 (4.25)
if p=1.

Next, we multiply (4.18) by

B —Bxl) _ B! - B

T T

Since x’T“, x. € Ky foreveryi =0,...,u— 1 (note that we assume xy € D(5) N Kj), we have

gt BT PO BOT) s B
T T T

with &+ € dIg, (x*1). Hence,

Hﬁ—(" <l =+ FY(B0) + b

Be) = Bx) i
Hf < N+ M+ (1Al

which yields, from (4.24) and (4.25),

u—1
T
i=0

i+1
B = B(xD) ) B <, (4.26)
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if p> 1, and . _
B = B(x)

T

max

<G,
i=0,...,u—1

if p = 1. By (4.18),
M
T I < G
i=1

holds if p > 1, and

max [|&]| < Cy
i=1,..u

holds if p = 1.
According to (4.21)—(4.29) and 1 Z’;‘zl = fOT dt, we obtain

T T
f L, x,(0)||Pdt + f L. (0)||”" dt
0 0

T , T d P
+ f ITLE DI dr + f —AB()|| dt < C,
0 0 dt
if p> 1, and
ma [1,x, (1) + max [T, (0)]
d
+ (I)Islta;; ||HT§T(t)|| + (1)’2%)} EATﬁ(XT(Z‘)) <G,

if p = 1, where A, and I1; are defined as (4.12). Moreover, from (4.19), we have

sup [ILB(x-()I < [IB(xo)ll + T(M + ||Al|~)

0<t<T

and
sup [[AB(x ()l < Co.

0<t<T

(4.27)

(4.28)

(4.29)

(4.30)

By the Ascoli—Arzela theorem, there exist some subsequence of {A.5(x;)}, (we omit relabeling) and

some ¢ : [0, 7] — RY such that
A.B(x;) = ¢ strongly in C([0, T]; RY).
By the same procedure as that in Section 4.1,
I,8(x;) — ¢  strongly in L0, T;RY) Vg > 1

if p=1. Whenp > 1,

-1

T u Gi+1)t
f ITLACe(®) = ABOOI de = > f ITLACe(1) = ABCer (eI dr
0 0 Vi

iT

=

=l AT
st i+ Dr =¥

i=0 T

BG — B(x)
T

pl
dt
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< CzTTp _1.

Hence,
IL.A(x;) = ¢  strongly in L (0, T; RM).

In both cases, Lemma 2 implies that { = S(x) a.e ¢t € (0, 7). By the dominated convergence theorem, we
have, as 7 — 0,

I, FM(B(x,)) — FM(B(x)) strongly in L/(0, T; RY) Vg > 1,
I,h, = h strongly in L/(0, T;RY) Vg > 1.

Moreover, from the uniform boundedness, we can derive with some x,7,¢& : [0, T] — RY,

Ix, — x weakly in L7(0, T; R"),
Iy, =7 weakly in L' (0, T; R"),
I.é — & weakly in L? (0, T;RM),
d d ,
EAT,B(xT) — Eﬁ(x) weakly in L (0, T; R"),
if p> 1, and
ILx, — x * -weakly in L*(0, T; RM),
I[Ln, —n * -weakly in L*(0, T; RM),
¢ — & * -weakly in L¥(0, T; R"),
d d
d—tATﬁ(xT) — d—t,B(x) x -weakly in L=(0, T; R"),

if p = 1. Therefore, x, 7, and & satisfy the following equation in L”' (0, T; RM):

d
B+ = FM(B(x)) + h.

Finally, we have to show that 1(r) + £() € g ,(x(1)) + 0lk,(x(2)) for a.e. t € (0, T). Let Y. := i + £..
Then, Y! € &(¢cp + Ix,)(xL) = g p(xL) + 0lk,(xL) (recall Lemma 1 and D(gg ,) = RY). Furthermore,

I[LY, = Y:=np+¢& weaklyin L7 (0, T;RM).

By exactly the same argument as that in Section 4.1, we obtain
T/
j* (Arﬁ(x‘r(T/))) - ]*(ﬁ(XO)) + f HTYT(t) : H‘rx‘r(t)dt
0
T’ T’
< f Heho(t = 7) - Hex-(0)dt + f TLFY (Bxo(r = 7)) - Tlex (Dt
0 0
where t = T’ < T is a time at which ¢ satisfies (2.4). Then,

T/
lim sup f ILY.(¢) - Il .x.(t)dt
0

70
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T’ T’
Sfo h(t)'X(t)dHf FMBx(@) - x(0dt = j*&(T") + j*(B(x0)

0

T’ T’
= f (FM</3<x<t)>>+h<z)—%ﬁ(x(r)))'xa)dt: f Y(r) - x(0)dr,
0 0

1.e.,
T/
lim sup (IL.Y.(r) — Y (1)) - I x.(r) — x(r))dt < 0.
70 0

Hence, by Lemma 5, we obtain Y(?) € dpg ,(x(1)) + 0l (x(?)) for a.e. t € (0,7"). Therefore, x is a
solution to dit,B(x) + 0pg p(x) + 0lg,(x) > F M(B(x)) + h between [0, T’]. By the same reason as that for
Section 4.1, we can select some suitable M and T < T’ so that FM(B(x(¢))) = F(B(x(¢))) holds between
[0, T"]. Thus, x is a time-local solution to (3.2).
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