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Introduction

In this paper we discuss nonlinear evolution operators associated with
the system of nonlinear evolution equations in a real Banach space X

(DE), wedat), s<i<T,
with initial conditions
I1C), u(s) =x, xeD(4,) .

In the above system, 0=s<T'; u(-) stands for an X-valued unknown function
on the interval [s, T]; #’(+) represents a derivative (perhaps in a generalized
sense) of u; and {4,: t<[0, T} is a given family of nonlinear, possibly multi-
valued operators in X.

Suppose for the moment that there is a family {C,: s€[0, T]} of subsets
of X, and that for every s€[0, T') and every x&C, the initial-value problem
(hereafter called IVP) for (DE), with (IC), has a unique exact solution u(-; s, x)
on [s, 7] such that u(¢;s, x)C, for s<¢t<T. Then one can define operators
U(t,s) (0=s=<t<T)in X by

U(t, s)x = u(t; s, x) for x=C, and (€5, T].
The operator U(, s) maps C, into C, and has the following properties:
(E1) U(s, s) =1/C, and U(t, s)U(s, r) = U(t, r) on C,
for 0=r=<s=<t=<T, where I/C, denotes the identity operator on C;; and
(E2) for s&[0, T)and xC,, U(-, s)x is strongly continuous on [s, T].

In the case where C; is independent of s and C,=C, a stronger continuity of
U(t, s) with respect to the parameters s and # may be obtained, namely:

(E2)’ for x=C, U(t, s)x is strongly continuous over the triangle 0=s=<
t<T with respect to (s, ).
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Moreover, if the solution U(-; s, x) depends continuously upon initial data
x<C, one will have that each U(¢, ) is continuous on C,.

In this paper a family U of continuous operators U(%, s) having properties
(E1) and (E2) is called an evolution operator constrained in {C.}. If in particular
C, is constant and C,=C, the family U of continuous operators with properties
(E1) and (E2)’ is called an evolution operator on C. In what follows, we are
mainly concerned with evolution equations in nonreflexive Banach spaces;
and in this case, it should be noted that a nonlinear equation (DE), does not
necessarily have exact solutions even if the #-dependence of A4, is smooth and
initial-data are nice. However, if U arises in such a way that U(z, s)x gives
a solution (in a generalized sense) to the IVP for (DE), and U has properties
(E1) and (E2), such a family €U is called an evolution operator associated with
the system {(DE).}.

The present paper is devoted to the studies of two problems below. The
first aim of this paper is to introduce two notions of generalized solutions to
(DE), such that the associated solution operators form an evolution operator
as mentioned above. Firstly we consider the case in which approximate differ-
ential or difference equations for (DE), can be derived and there exist limits
of solutions of those approximate equations. In this case it is relevant to re-
gard the limits as solutions in a generalized sense and we treat generalized solu-
tions of this kind (called herein weak solutions to (DE),).

On the other hand, Ph. Bénilan introduced in [1] a notion of integral solu-
tion which is given in terms of specific integral inequalities. His notion plays
an important role both in giving the framework of the theory of nonlinear con-
traction semigroups and in establishing the uniqueness theorem of such non-
linear semigroups generated by dissipative operators. In view of this, we
employ a certain type of z-dependence of the operator 4, in order to extend
the notion of Bénilan’s integral solution to the time-dependent case under
consideration, and then show that given an initial-value x&D(4,), the associated
weak solution is uniquely determined in the class of such extended integral
solutions.

The next problem is to discuss the generation of an evolution operator
that provides generalized solutions of the IVP. In 1967 Kato gave in [10]
a general theory of nonlinear evolution operators in Banach spaces with uni-
formly convex duals and, in 1972, Crandall and Pazy [4] established a genera-
tion theory in general Banach spaces. Since that time many works concerning this
problem have been published. See Crandall and Evans [5], Evans [8], Koba-
yashi [14], Pavel [25], and Kobayasi and Oharu [15]. Our second purpose
of this paper is to discuss the construction of evolution operators which furnish
the integral solutions of (DE), mentioned as in the preceding paragraph and
extend the results quoted above.
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0. Outline. Our argument contains three features. Firstly, we think
of a proper lower semicontinuous functional p: X-»[0, 4-oo] to specify the
t-dependence of A4,, the boundedness of solutions, etc.. Hence the z-depend-
ence in our argument depends upon the choice of a functional p. In Section 1
we shall introduce a class of operators A, by means of a functional p as above
and discuss the 7-dependence of 4,. In Section 2 we shall introduce a notion
of integral solution for the time-dependent case in terms of the functional p
and establish a uniqueness theorem of Bénilan’s type. Some of interesting
examples of the functionals as mentioned above are found in [9], [15], [22]
and [23].

Secondly, we discuss the construction of evolution operators through
the following type of discrete approximation of (DE),: Let s<[0, T), x& X the
initial-value given in (IC),, and suppose that there is a system ({A,}, {(#, v5)},
{f1}) of sequences with the following properties:

(1) {A,} is a sequence of partitions of [s, '] of the form

A, = {s = {<ti<-<th 1= T} (nz1) and limlA,,I =0.

i) {ui}, {vi} and {f}} are sequences in X and satisfy the difference
equation

(DE)), () g —uia] = ofH2, (uf, of) 4y

By =ti—ti"', 1=<Ek=<N,

for n=1 as well as the following condition

N”
© }112 ut = x and }li_r)gz‘,lhﬂlfﬂl =0.

The system of difference equations {((DE)),: n=1} together with condi-
tion (C) is regarded as an approximate discrete scheme for (DE), with (IC),;
and condition (C) is understood to mean that the scheme is consistent with
IVP for (DE) with (IC). In what follows, we denote such scheme by ((DS)),
and we say that ((DS)), is a consistent discrete scheme for (DE),, Now defining
step functions u,(t)=u,(t; s, x) by u,(s)=u} and w,()=ui for t<(t;_y, t}], the
evolution operator U is obtained as U(¢, s)x=lim u,(¢; s, x). In Section 3 we
shall employ a modified version of estimation due to Kobayashi [13] in order
to obtain the convergence of u,.

Thirdly, we shall construct evolution operators U such that U(z, s) is locally
Lipschitz continuous on its domain. Employing a proper, lower semicon-
tinuous functional  on X, we consider the class of initial-data x with p(x)<<co
and discuss in Section 4 the construction of the evolution operators on each
of the closed sets X,={x: p(x)=a} («>0); hence the evolution operator U
is constructed on the effective domain X,;=D(p) of p in such a way that each
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U(t, s) satisfies
1U(t, $)x—U(t, s)yll< exp [wa(t—9)]llx—yl|

for x,ye X,ND(4,), t € [s, T], and some constant w, depending upon a>0.

Assumption of such a functional p does not impose restrictions to the
generation theory, but rather makes it possible to treat the evolution governed
by more general operators than dissipative (or accretive) operators.

In fact, if we want to get a generation theorem (especially time-independent
case) without such functionals, it is acquired by putting p(x)=0 on X in our
argument. The generation theorems established by Crandall and Pazy [4],
Evans [8] and Pavel [25] are obtained by taking appropriate functionals p.
For the time-independent case there are the recent works of Pierre [26, 27]
in our direction; and our results extend his generation theorems to the time-
dependent case. Utility of making use of such functionals p will also be il-
lustrated in various applications of our results to concrete partial differential
equations, which we shall treat in [15] and in the forthcoming papers [9] and
[23].

The relations of our results to the other works quoted above will be dis-
cussed in Remarks contained in each section. There are two types of general
hypotheses for the family of operators {4,} and both types of assumptions
together extend most of the conditions treated in the works cited above. Here
we treat the generation problem for evolution operators under the first type
of hypotheses for {4,}. The second type of assumption will be discussed
in the forthcoming paper of the authors [18].

1. Basic hypotheses

In this section we make basic hypotheses on the family of operators {4;:
t<[0, T]} for which equations (DE), are formulated and then discuss the t-
dependence of 4,.

Let X be a real Banach space with norm ||-{]. By an operator 4 in X we
mean a (possibly multi-valued) operator with domain D(A4) and range R(A)
in X; D(A) is the set {x&X: Ax=0} and R(A) is the union U {dx: xD(A4)}.
In this paper operators in X are identified with their graphs in XX X; hence
we sometimes write (x,y)€A when yeAx. For xeD(A) we write |||Ax|||
for the value inf {||yl|: y&Ax}. Following Takahashi [30], we define an ex-
tended real-valued functional |4-|: X—[0, o] by

(1.1) | Ax|= inf {sup |||4x,|l|: x,=D(4) and x,—x} for x=D(A)

and |Ax| =+ oo for x&D(A). We permit ourselves the common abbreviation,
an Ls.c. functional on X, in referring to a lower semicontinuous functional on X.
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The functional |A4-| is ls.c. on X and its effective domain D,(4)=
{x&X: |4Ax| <o} satisfies D(A)CD,(A)CD(A). The set D,(A) is closely
related to the notion of generalized domain introduced by Crandall [7]. We shall
use the following fact: Given an x&D,(4), there exists a sequence {x;} in D(A)
such that x,—x in X and |||4x)|[|< |4x]|+1/l for [=1. The closure of the
operator A means the operator defined by the closure in XXX of the graph
of A and is denoted by 4. The restriction of 4 to a set C is denoted by A4/C.

Firstly, in order to specify the class of nonlinear operators with which
we are concerned in this paper, we employ two sorts of tangent functionals of
the unit ball of X, 7, and 7_ on XX X defined respectively by

(o, 4) = lim - (lu-+toll—Jul);  and

(1.2)
(o, u):lim—i—(”ull——”u——tvll) for u,ve X.
t30

Notice that the values 7.(v, #) are sometimes denoted by 7.(#, v), respectively.
Since the norm ||+]| is convex on X, both 7, and 7_ are well-defined on X X X.
Basic properties of these functionals are mentioned in [8], [19] and [20]. In
particular, we shall use the following facts in later arguments:

(1% 7_(v, u) = —7(—v, u) for u, veX.
(2 The duality mapping F of X is the subdifferential of the convex

functional u-—)%”ull2 on X and we have

7.(0, wllull = sup {Co, f>: fEFW)}
7_(0, w)llul] = inf {Co, £>: f€ Fw)} .

where (v, f) denotes the value of fEX* at v.

(1.3)

(3°) The functional (u, v)—>7.(v, ) is upper semicontinuous on all of
X X X with respect to the strong topology.

We shall also use tangent functionals on X** X X**; but we denote them
by the same symbols 7, and 7_ since XX X can be regarded as a closed sub-
space of X*%¥ x X#*,

Secondly we use an ls.c. functional (denoted herein p) to classify the class
of initial-data for the system of evolution equations {(DE),}. Let p: X—
[0, oo] be an ls.c. functional on X such that the effective domain D(p) inter-
sects D(4,) for t[0, T]. We define

(1.4 X, = {x€X:p(x)<a} and X, =X,ND4,)
for >0 and s<[0, T], and set X;= U {X,: a>0}. The set X, is closed in X
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and monotone increasing as @ 1 +co; and we have X;=D(p). We sometimes
write X, for the whole space X for convenience of notation. It turns out that
we treat the evolution equations in the system (X, [+, ), where the norm is
for the convergence of elements of X and the functional specifies the bounded-
ness of elements under consideration.

Thirdly, in order to specify the t-dependence of A4,, we introduce two
classes of functions on [0, T]x[0, T]. A nonnegative bounded function @
defined on all of [0, T]x [0, 77 is said to belong to the class < if it satisfies
the following two conditions:

(1) @ is upper semicontinuous on all of [0, 7] X [0, T]; and

(i) @ is symmetric with respect to (s, t), 0(s, s)=0 for s&[0, T'], and

li{n sup {4(¢8,5): |t—s| <8} =0.
540

Note that if 8, 6,9 then 6,+6,9. If € is continuous on [0, T]x [0, T1,
then §€ 9 iff 6 is symmetric and 6(s, s)=0 for s&[0, T].
Given a 89, we define p: [0, T]—[0, p(T)] by

(1.5) p(r) =sup {0(¢, 5): s, t<[0, T] and |t—s|=<r} for re[0, T7.

The function p is bounded, nonnegative and nondecreasing on [0, T1,
and lim p(r)=0. Hence we may assume that p is right-continuous on [0, T).
ryo

If @ is continuous on [0, T']x [0, T, then p is upper semicontinuous on [0, T']
and right-continuous on [0, T). Conversely, if p: [0, T]—R is any bounded,
nonnegative, nondecreasing and right-continuous function with lrlg)l p(r)=p(0)
=0, then the function @ defined by (¢, s)=p(|t—s|) for (¢, s)=[0, T]1x [0, T]
belong to the class 9.

A function 6 defined on all of [0, T]x [0, 7] is said to belong to the class
Yav, if =9 and the following additional condition holds:

(iii) there exists a constant />0 such that

(1.6) i’ Oty 1)) <M

for all partitions A= {0=f,<<t;<<---<ty=T} of [0, T].

We now make basic hypotheses on the family of operators {4,} by using
the above terminology. First the following condition is always assumed when-
ever a functional p as mentioned above is considered:

(P) For every 8>0 thereis an @ =g such that X;ND(4,)C X, , for s€[0, T].

Practically, the functional p represents various kinds of stability for the
operators and is suitably chosen so that condition (P) holds. See for instance
[9], [15], [22] and [23]. Condition (P) yields the relation
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(L.7) C.=X,NDA,)= UX,, for s€[0,T].
£>0
Under condition (P) we assume throughout this paper that the domain
of A, depends upon ¢ in the following sense:

(Tr) If 8>0,1,%¢in (0, T}, u,Xp,, and u,—u in X, then uEX, , for some
o which is =3 and depends only upon 3.

Next, using the class & and taking a subset C of X, we consider the follow-
ing condition:

(H; C) There exists a number =0 and a function 6= such that
T_(0, 4—x)+7(—9y, u—x)Zollu—x||+0(z, 5)

holds for s, t<[0, T, (4, v)E 4, and (x, y)= 4, with u, x<C.

In this condition » and € may depend upon the choice of C. Since
(¢, t)=0, condition (H; C) implies that each A4, is w-quasi-dissipative on C in
the sense of Kobayashi [13].

In this paper we specify the subset C that appears in condition (H;C)
by means of an Ls.c. functional p on X and employ conditions (H; X,), a>0.
(It turns out that p specifies the class of operators 4, as well as the ¢-depend-
ence of 4,.)

We have thus introduced three types of conditions (P), (T) and (H; X,).
We are mainly concerned with solutions of evolution equations (DE), with
initial-data belonging to the sets X, (8>0), and we shall put the following
condition as our basic hypothesis on the family of operators {4,}:

Hyporsesis (H). There is an ls.c. functional p: X—[0, co] satisfying
(P) and (T); and for every a>0, the family {4,} satisfies (H; X,) for some
we=0 and 6,9,

Remarks on the basic hypothesis (H).

The t-dependence is usually discussed in connection with initial-data
though we shall treat initial-data belonging to XzND(4,) and construct the
associated solutions of (DE), in some X, (depending possibly upon the choice
of B). It seems to be too restricted to assume the existence of the function
0 mentioned as in (H; X,) since it asserts the uniform #-dependence of A4, on
the closed set X,, though this assumption is fairly general. To see this, we
here state the relation of hypothesis (H) to the conditions that were treated in
earlier works quoted in the Introduction.

Remarx 1.1. In many cases (and for all the applications of our results
mentioned as in [9], [15], [16] and [23]) the following stronger condition is
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employed, instead of (H; C).
(H; C) There exist =0 and =Y such that

T_(v—y, u—x)Zollu—x||40(2, 5)

for s, t€[0, T, (u, v)€ A4,/C and (x, y)= A,/C. Here A/C denotes the restric-
tion of 4 to a set C. Condition (H; C)" states that A,—w is dissipative on
C for each t [0, T]. Hence I—x(4,/C) is injective for A € (0, 1/w) and
(I—-n(4,/C))™! is Lipschitz continuous with Lipschitz constant (1—w\)™!. See
[2] and [7]. Hereafter we say that 4, is w-dissipative on C if A,—w is dissipative
on C; if in particular C=X, we say simply that 4, is w-dissipative. Condition
(H; X,) implies (H; X,). But it is not hard to find examples of quasi-dissipa-
tive operators which are not dissipative.

Remark 1.2. If p(x)=0 on X (hence X,=X for ¢>0) and »=0 in
(H; X), then each of A4, is quasi-dissipative in the sense of Takahashi [30].
Suppose p(-) is defined to be the norm [|+|| of X. Then (H;X,) states that
there is a number w,=0 and 4, is w,-quasi-dissipative on the closed ball X,
with center 0 and radius @. This is the same setting as in Chambers-Oharu
[3] and it turns out that our argument treats the evolution governed by more
general operators than dissipative operators. From the viewpoint of the theory
of ordinary differential equations, it is more adequate to assume that the inequality
T_(v—y, u—x) = o(|ju — x|} + 0,(f, s) holds for (u, v)EA4,, (%, y)EA4, with
u, &€ X, and some function ©: [0, «0)—[0, o) with »(0)=0. But this condi-
tion is a special case of Hypothesis (H) provided that p(-)=||-]| on X and
w0, o).

REMARK 1.3. As mentioned in Section 0, our hypothesis (H) does not
necessarily extend all of the conditions treated by Crandall-Pazy [4] and Evans
[8]. In order to cover them we need another type of hypothesis. Taking
two subset C and C’ of X, we consider the following condition:

(H*; C, C") There exist =0, A,>0 and §= 9 such that 4, is o-dissipative
on C for t<[0, T]; and if (u, v)EA4,, (x,y)E4,, 1, xC, w=u—AveEC’ and
z=x—AyEC' for 5, t[0, T), then we have

(1—eoM)le—x)| < lw—z2|[+A0(2, s) for O<A<N (Z]/w).

In this condition » depends possibly on the choice of C, while A, and @
may depend upon the choice of C’ as well as C. It should be noted that
(H*; C, C") does not make sense unless R(I—\A4,/C) intersects C’ for t [0, T
and A € (0, »y). Condition (H,; C, X) always makes sense and is stronger
than (H,; C, C’) provided that R(I —\A4,/C) intersects C’ for ¢t [0, T] and
AE(0, Ay). No general relationships between conditions (H; C) and (H*; C, C')
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can be obtained since these conditions are quite involved. Now Conditions
(H*; X,, Xp) are related to the z-dependence of A, discussed in [4], [5] and
[8]. For the detailed argument, see the forthcoming paper [18].

Remark 1.4. After we had obtained some of the main results (that are
announced in Kobayashi [14]), we received a preprint of the recent work of
Pavel [25]. His work is closely related to our paper since he discussed the
construction of evolution operators associated with the system {(DE),} for
w-quasi-dissipative operators through the same type of discrete approximation
as mentioned in Section 0. The #-dependence of the operator 4, with which
he is concerned is that of the form (H; X,). More precisely, if p is the norm
of X, » a nonnegative constant, and if 4,(¢, s)=|la(¢)—a(s)||L(a) for >0 and
some a(+)e LY0, T; X), then the family {4,} is a(-)-w-quasi-dissipative in
the sense of Definition 2.1 of [25] iff {4,} satisfies condition (H; X,) for the
P, o, 04 and a>0. Therefore, his convergence argument for the discrete
approximation may be treated within the framework of our discussion through
an suitable approximation for the Bochner integrable function a(-). In fact,
it is possible to extend our results below to more general ones so that the above
cases can be directly treated, though we do not go into such generalizations
in this paper because of considerable complexity.

2. Generalized solutions

In this section we introduce two notions of generalized solutions to the
IVP for (DE), and discuss basic properties of the generalized solutions as well
as the relationships between them. As the main result of this section, a unique-
ness theorem for the weak solution is established.

Throughout this section we put Hypothesis (H). Since the parameter
s in equation (DE), plays no essential role in this section, we restrict ourselves
to the single equation (DE), (hereafter denoted (DE)) with initial-condition
(IC), (likewise, denoted (IC)).

We use five spaces of vector-valued functions: Given a bounded half-open
interval J=[a, ), B(J; X) denotes the space of X-valued, uniformly bounded
functions on J endowed with the systems of countable seminorms defined by

eelll, = sup {|lu(®)l|: a=t=b—1/n}, n>[b—al;

and C(J; X) denotes the subspace of H(J; X) equipped with the same seminorm
system. While, given a compact interval K=/[a, 5], B(K; X) denotes the Banach
space of X-valued, uniformly bounded functions on J endowed with the usual
supremum norm; C(XK; X) denotes the closed subspace of B(K; X) consisting
of strongly continuous functions; and L'(K; X) denotes the usual Lebesgue
space of X-valued, Bochner integrable functions on K endowed with the norm
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Neellp2ew s =Sk Nu()|d .

2.1. Weak solutions.

We begin by introducing a notion of approximate solution to equation
(DE). Let £€>0. An X-valued function, say u,, in C([0, T]; X) is called an
E-approximate solution to (DE) if there exists a partition A,= {0=1¢,<t,<<---
<ty<tyy=T} of [0, T] and an X-valued step function fo==2T%-1fiX(, ¢
in LY0, T'; X) satisfying two conditions below:

ty

(31) | A¢| = max {ltk_tk~l]: 1§k§N‘["1}<8 and ”fe”L‘(o,T;X)<8-
(2,) For each k={1,2, -+, N}, ulty)€D(4,,) and

I RO\ LY WA
et

The system of equations () displayed above is regarded as an approximate
scheme for (DE) and f, is understood to mean an error function. Accordingly,
if there exists a sequence {u,} of &,-approximate solutions and a function u
in ([0, T); X) such that u, converges in C([0, T'); X) to u as n—>co, it is ex-
pected that u is a solution of (DE) (perhaps in a generalized sense). We then
give a notion of weak solution through the &-approximate solutions.

DerFiNiTiON 2.1. Let @¢>0. An X-valued function # in C([0, T]; X)
is said to be a weak solution of (DE) constrained in X,, if there exists a sequence
{u,} of &,-approximate solutions satisfying:

(w)) For every n=1, let A,= {0=tf<ti<<--- <ty <t} .. =T}

and f,e LY(0, T'; X) be respectively the partition of [0, 7] and the error function
associated with the &,-approximate solution u,. Let hj=t;—t;_, for 1<k<N,.
Then for every k€ {l, 2, -+, N}, u, (i) € D(4;z) N X, and  (AF)*[u,(t}) —
(i) =S u(t0) E Ayu,(25).

(wp) limé, =0, lim|A,|=0, and lim ||fll;%0r:0=0.
(ws) u, converges in C([0, T); X) to u as n—oo.

(Therefore, the range of « is contained in the closed set X,).

Interpretations of the above definition from the point of view of the differ-
ence approximation for (DE) as well as that of the strong solution to (DFE) are
in order.

Given 8>0 and xEX 5 ,=X N D(A4,), suppose that there exists a number
a= and a system ({A,}, {(u, v}, {fi}) of a number and sequences with
the properties (i), (ii) as mentioned in Section 0 and

(itf)  {(u}, v3)} is a sequence of elements in X, x X.
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In what follows, we denote such scheme by ((DS)) which, in Section 0,
we called a consistent discrete scheme for (DE). We then define step functions
u": [0, T]=X(n=1) by the equations #"(0)=u§ and

u'(t) = S0 uiX Lt) for te(0, 7.

The sequence {#"} of step functions may also be regarded as a sequence of
approximate solutions to (DE). Hence, if there is an X-valued function u
in C([0, T'], X) and the convergence

(2.1) u(t)= lim u(2)

holds in B([0, T), X), it is also expected that u is a solution (in a generalized
sense) of (DE). Following Kobayashi [13], the limit function # may be called
a DS-limit solution with initial-value x of (DE) constrained in X,. Now the
relation of the DS-limit solution of (DE) to the weak solution can be stated
as follows.

Proposition 2.1. A4 function u in C([0, T'; X) with w(0)=x& X, is a weak
solution of (DE) constrained in X, iff it is a DS-limit solution with initial-value
x of (DE) constrained in X,.

Proof. First suppose that (2.1) holds for # and a consistent discrete scheme
({A,}, {(ui, vB)}, {f#}) with the properties (i), (ii) and (iii) as mentioned above.
Then a sequence {u,} of piecewise linear functions in C([0, T]; X) can be con-
structed by connecting the points u}(0=<k=<N,) with line sequents successive-
ly. The sequence {u,} gives a sequence of |A,|-approximate solutions with
properties (w;)—(w;) as mentioned in Definition 2.1 and the strong continuity
on [0, TT of u (which follows from (2.1) and will be shown in Theorem 2.4
below) implies that u,—u in C([0, T'); X). Conversely, let # be a weak solution
of (DE) constrained in X, and {u,} a sequence of &,-approximate solutions
satisfying (w,)—(ws). If we define uf=u,(t7), fi==F,(t}) and v}=(h%) [uf—u}_.]—
fi for n=z1 and 1<k<N,, then the system ({A,}, {(u i)}, {fi}) forms a
consistent descrete scheme for (DE), in X,. Moreover, (2.1) holds for u since
ue ([0, T1; X). g.e.d.

Moreover, the class of all weak solutions is a family in C([0, T}; X) such
that no strong solutions of (DE) can exist outside the family, as'mentioned
below.

Proposition 2.2. Suppose that there is a function u: [0, T1—=X such that
u([0, T)) X, for some a0, and that u is Lipschitz continuous on [0, T}, strongly
differentiable at a.e. t&[0, T, and satisfies (DE) for a.e. 1<[0, T]. Then, there
is a system ({A,}, {(uh, oD}, {f3}) satisfying (i), (ii) and (iii); and the convergence
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(2.1) holds in B([0, T]; X).

Proof. We mimic the proof of Kenmochi-Oharu [12], Theorem 4.12.
Let v(f)=u'(t) and let N be a Lebesgue null set such that v(t)y<Au(t) for ¢
te[0, T]—N. Let {3,} be any null sequence in (0, T) and set w,(¢)=
8 [u(t)—u(t—46,)] if t&[6,, T] and w,(t)=0 if t<[0,3,). Since w,(t)—v(f)
for t€[0, T]— N, Egoroff’s theorem yields that for each n=1 there is a
closed subset E, of (0,T) such that ([0, T]—E,)<1/n, E,NN=@, and
sup {||lw,(t)—v(t)||: t€E,}—0 as m— oo, where u denotes the Lebesgue measure
restricted on [0, 7']. Fix any #==1 and let m be such that

(2.2) 0<dé,<1l/n and |lw,(t)—ov@)|<1l/n for t<E,.

Now set uf=u(0) and ti=0. We shall construct finite sequences {V}}72i,
{322 and {(u}, v})}i2 with the properties as mentioned in (2.3) below. In
what follows, we eliminate for simplicity in notation the suffix # from the
symbols v, NV, ¢, #, v and E since it will cause no confusion:

tk = tk—1+8m+VkEE ’ szo ’ 22’;1 Dlzgl/n ’ ukEX’

2.3
) v)ed, and (i (Sut vi)oi—t S5 fnt-2L0;

where 1<EZN, 1im ty=T and L denotes the smallest Lipschitz constant for

the solution #. First define »,=dist(3,,, E—[0, 8,)). Since E—[0,3,,) is closed,
we infer that {,=#,4-8,+v,€FE and (5, 8,,+v,)NE=0. We then set u,=u(t,)
and o,=wo(t). By (2.2) and the Lipschitz continuity of u(+) we have
,’ul_(8m+vl)vl—uol =] lu(tl)—‘sm’v(tl)_u(to“‘ul)l|+”1”'v(t1)”‘|‘ l lu(to+V1)—“(to)” =
Sufn+2Lv,. Moreover, it is clear that u,€X, and (4, v,)€4,. This com-
pletes the first stage of our construction. Next, suppose that the k-th step
of the construction has been completed: hence we have finite sequences »,=
dist (¢, 4+ 08, E—I[0,¢,.,+3,)), t,i=t,+8,+v, uy=u(t), and v,=v(t),
[=1,2, -,k with the property that #,€E, (¢,.,+90,,t)NE=0, uy,€X,,
(u, v)EA,, and |lu,—(8,4v))v,—u, || <8, /n+2Lv, We perform the (z+1)™
step in the following way: If (£,496,, TINE=0@, we set k=N and finish
our construction since T'—¢,<1/n. If (¢ +3,, TINE =@, then set v, =
dist (¢, 4 6,,, E—[0, 2,4 3,)) and define #,,;==8~+08, -+ V411, #pr1=u(tz+;) and
Up+1=0(t41,). Theni,,, EE by the closedness of E—[0,#,43,,), so that u,,, =X,
(pr1, Vpr1) €Ay, and we have ||uy1;— (8 + Vi) Vps— el | S [[0(tp11) — S0 (Fers) —
u(t, + Vk+1)” + Vk+l”7)(tk+1)” + ”u(tk +vp) — u(t,,)” < d,/n+2Lv,,,. Moreover,
(ts+-8m i) NE=0, u,€ X, and (1,4, v;4,) EA4,,,, by the same reason as above.
Repeating this argument, we obtain finite sequences {v,}, {£,} and {(us, v:)}
satisfying (2.3).

Now let h,=30,,+ v, and fy=(h) [y — t4g-] — v, for 1<E<N. Then
hy=t,—t,_, and Wy|| fil|=llu—hyvp—u, || =8, /n+2Lv, for 1Sk=ZN, so that if
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we define A= {0=t,<t;<<.+ <ty <ty.,=T} then |Al=max {§,+v,: ISk<N}
=2/n, S Bl fll S TIn+2L 301 v, <(T+2L)/n and T—ty<<1/n. Denoting
N, A, v, t, u, and v, constructed in the above manner, respectively, by NV,
A, Vi, B3, ui and o}, we obtain the desired system ({A,}, {(u}, v3)}, {f3})-
q.e.d.

The function # mentioned as in Proposition 2.2 is called a strong solution
of (DE). In view of Lemma 1.1 of Kato [11], such a solution is unique if each
A, is w,-dissipative on X, for some w,=0. Moreover the proof of Proposi-
tion 2.2 shows that a strong solution itself is an &-approximate solution for
every €0 and a fortiori a weak solution.

2.2 Integral solutions.

The notion of weak solution to (DE) is defined under the assumption that
a sequence of &,-approximate solutions or else a consistent discrete scheme
((DS)) for (DE) exists. Here we introduce another notion of generalized solu-
tion.

Suppose for the moment that a function u: [0, T}—>X, is a strong solution
of (DE). Let vy=a. Since u(t)eX, for t<[0, T] and u'(t)=Au(t) for a.e.
t [0, T], the application of Lemma 1.1 of Kato [11] and condition (H; X,)
yields (dJds)llu(t)—al| =7_(@'(t), w(t)—x)< 74(y, u(t)—#) + ollu(t) —=l|+6(t, 7
for a.e. t, where r&[0, T], (x, y) €4y, x=X,; and o, § are specified by condi-
tion (H; Xy). Notice that the right side of the above inequality is bounded
and summable over [0, T']. Integrating both sides over any subinterval [%, 2']
of [0, T yields

@4) (e~ 5 [ Frol, w(E) )+ olluE) -+, 7)ME

The above observation was motivated by Bénilan’s idea. Although (2.4)
does not seem to give a generalized form of equation (DE), the integral in-
equality (2.4) plays an important role in the discussion of generalized solutions
to (DE). Let uc ([0, T]; X,) and suppose that u(t)&X, , for t&[0, T] and
(2.4) (with y=a) holds for 0<t<t'<T, r&[0, T] and (x, y)=4, with x&X,,.
If u is weakly right-differentiable at #,&(0, T) and A4, —w is maximal dis-
sipative on X,., then w(t)€D(A4,) and (w—d*/dtyu(t))e A, u(t,), where
(w—d*/dt)u(t,) denotes the weak right-derivative of # at f,. In fact, given
(v y)€4, /X, and A& (0, T—1,), we have

T (B [u(t, R —u(ty)] ,  u(ty)—x) Sk (lu(ty+h)— || — [lu(to) — i)
< {7 [0, uE)~ ) Hol(B)—all-+O(E, e

Letting % | 0 and applying the relation 7_(v—w, ¥) <7, (v, u)—7.(w, u), we get
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T_((w—d*|dt)u(ty)—y, u(ty)—x) < wllu(ty)—x||. The maximal dissipativity of
A, —w on X, then implies that (u(%,), (w— d*/dtyu(t;)) € 4,. In particular,
we have:

Proposition 2.3. Suppose that A,—o is maximal dissipative on X, , for
t<[0, T]. Let u: [0, T|—=X, be specified as above. If u is weakly differentiable
a.e. on [0, T, then u satisfies the equation

(zo—d|dtyu(t) = Au(t) for ae. t€0,T).
Now the above observations lead us to the:

DrerFiNiTiON 2.2, Let >0 and s€[0, T). An X-valued, strongly con-
tinuous function % on [s, T] is said to be an éntegral solution of (DE), constrained
in {X,.:t€ls, T} if w(t)eX,, for t[s, T] and there exist =0 and 9
for which the integral inequality (2.4) holds for r&[0, T}, (», y)=4, with x X,
and 0<z=<t'<T. (Note that the function 7. (y,u(+)—x) is bounded and upper
simicontinuous on [0, T7.)

Hereafter we denote by 4,[0, T} the class of all integral solutions of (DE)
constrained in {X,;}. When we are concerned with equation (DE), (s (0, T)),
the class of all integral solutions of (DE), constrained in {X,,: s<t=<T} is
denoted by YJ,[s, T].

The class of Bénilan’s integral solutions introduced in [1] does not neces-
sarily specify a proper class of solutions (since the class is in general too large
to be a reasonable class of generalized solutions), but rather specify a class of
X-valued functions which contains the generalized solutions in a very natural
way. Now the class J,[0, T is closed under the uniform convergence, and
J4[0, T1 may also be too large to be a class of generalized solutions to (DE).
However, Definition 2.2 is a straightforward extension of Benilan’s integral
solution to our time-dependent case and we have the following result which
states that a weak solution of (DE) satisfying a given initial condition (IC) is
uniquely determined in the classes J,[0, T7.

Theorem 24. Let B>0 and x&Xgo,=XsND(A,). Suppose that a
consistent discrete scheme ((DS)) for (DE) and (IC) exists in some X, (a =), and
that the convergence (2.1) holds in B([0, T), X). Then, the limit function u of
(2.1) gives an iniegral solution of (DE) constrained in {X 4} for some y=a. More-
over, for every v' =% the limit function u is the oniy element of 94[0, T satisfying
u(0)y=ux.

Proof. We first use Lemma 3.4 (mentioned later) to show that the limit
function u of (2.1) can be extended to a strongly continuous function on [0, T.
Let ({A.}, {7, 1)}, {f7}) be the consistent discrete scheme ((DS)) for (DE)
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in X,. Let s=0, (%, N4, XX, *=t? d&*=u?, h?=h", Ay=A, and
£=x in (3.9). Then the application of Lemma 3.4 yields the estimate

}ill(l —whj) qli( 1—whf)| [ () —u" ()|

<l — E 1 Z— | 0 Rl ol + 2 Bl f 2]
[TV + [ AL G4 | AR TP+ p(T))
+7E 7 p(T)[(E—17 —0)+ | A 64 | An | £712-170(8)

where o, 6 are specified by condition (H; X,), p is defined for the @ by (1.5),
0= I9l<8=T, 0<€<d—|y| and max {|A.||A,|I}<8—|n|—& Now let
t,t's[0, T, n=t'—t, |p|<T, O0<e<E+tmax {|A,], |Al}<T—|»], and let
d=|y|+&+max {|A,l, |A,1}+1/n. Then %, & and & satisfy the conditions
just mentioned above. Hence, letting m, n—co, ti—1#', t7—1¢ in the above
estimate, and then, letting & | 0 in the resultant inequality, we infer with the
aid of (2.1) that

(2.3) exp [—2o(t-+2")]lju(f) —u(t’)I
=2lx— |+ [ =" {3+ p(T))+-2p(|2—2'| +0) .

Since p(r) § 0 as | 0 and ® can be chosen so that ||%—ux]|| is arbitrarily small,
(2.5) implies that # is strongly uniformly continuous on [0, T). Therefore,
u is extended uniquely to a function in C([0, 7]; X) (we denote this by the
same symbol u).

We next show that the extended function # is an integral solution of (DE)
constrained in {Xy,} for some y=a. Let t<(C, T]. In view of (2.1) one
finds a sequence {tj,} such that #,, 1 ¢ and 4"(t}m)—>u(f) as n—oco (we take
a suitable subsequence {n;} of {n} if necessary). Hence by condition (T)
there is a number ¥=a such that u(?)eX,ND(4,)CX,, note that v is in-
dependent of ¢. This means that u is a weak solution constrained in {X,;}.
We then demonstrate that # enjoys the integral inequality (2.4). Let v'=9,
rel0, T], (x,y)E4,, x€X,, and let 0=¢t<#'<7T. Suppose that condition
(H; Xy) is satisfied for some constant »'=0 and some function §’'e9. Since
(uh—x)—(uf_1—x)=Hhi(vi-+f%), we have

otk — x| — ok -y — 2l S B (o, uh—2)+REL f31

for 1<k<N, Let0<j=<i<N,. Since
T_(0F, hh—x)+7_(—y, ki —x) < o'|lut—x||+-6'(#, 1)

for 1<k=<N,, we obtain the estimate

llu?—xl|~llu?~xll%g;lhﬂn(y, wp—x) o llui— ||+ 0°(th, r)+ f2] -
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Letting ti—t" and tj—t as n—oo, the left side goes to |lu(t")—x||—||u(t)—x||
and the sum of the terms containing [|f}||’s tends to 0. On the other hand,
the sum of the first three terms on the right side is written as

(1372 00 @) ) I)—l- 6°(E, M)

where u” is the step function defined before (2.1) and, likewise, §” denotes the
step function defined by 8"(&,7)=6'(t;,7) for E€(ti_1,#] and 1 <Ek<N,.
Since the integrands of the above integrals (z=1) are uniformly bounded,
the desired integral inequality (2.4) (with « and @ replaced respectively by
o' and ') is obtained by using in the above estimate the upper semicontinuity
of the functional 7.(+, +), the upper semicontinuity of (-, r) and then applying
the Lebesgue dominated convergence theorem.

Finally, we mimic the proof of Benilan’s uniquehess theorem to show that
for every v’ =7 the function u is the only element of J,.[0, 77 satisfying u(0)=2x.
Let # be any element of Jy[0, T] and let 0=<s=<s'<T. Then, substituting
4, s', s, and (u}, v}) respectively into u, t’, £, and (x,y) on the inequality (2.4),
one has

lldi(s")—uil|— | (s) —uil|

= X [ (v}, @(E)—uf)+a||a(E)—ull| +6(E, thE,

where both =0 and §=9 depend only on #. Since k7. (27, wWE)—up) <
|#(E)—ui_1 || —|#(E)—ui|| -+ Hil f3]], we see in the same way as in the preceding
paragraph that the inequality

Sg“'ﬁ@”')“u"(wll—llﬂ(s)—u"(nm)dn
<[ W) —wep—a@ v

n

i

t7

[} 16118~ + %8, ldtdn (s~ 35 hllfa

s

+]
holds for 0<j<i<N, and n=1, where 8" (n=1) are functions defined by

g™, n)=0(&, 1) for n& (i1, ] and 1<k<N,. Letting t'—>¢' and t'—t as
n—> 0o, we have

(2.6) (s ) —u()l| —la(s)—u(2)||)dn

" (1a(E) e a(E) — ()

+
t

+
’ /s

(7 @) —utagan+ || " a(e, nyagdr
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We now apply proposition B of [17] (Proposition 2.5 below). Putting
[a,0]=[0, T), (¢, )=Il@(t")—u(t)|l, c=&, d=1 and (¢’, £)=0(¢’, £) in Proposi-
tion 2.5 below, we have

(2.7) e a(t ) —u(t W <e *a(t)—u@)}  for 0=<t<t'

A

T,

which means that « is the only integral solution constrained in {Xy,} and satis-
fying u(0)=2x. q.e.d.

REMARK 2.1. In the above theorem we assumed that the convergence (2.1)
held. However, as will be seen in Section 3, (2.1) is always valid for every
consistent discrete scheme ((DS)) for (DE). Accordingly Theorem 2.4 states
that the limit function # of (2.1) is uniquely determined in the class 4,[0, T
(y=a) and does not depend upon the choice of discrete scheme ((DS)) as far
as the consistency condition (C) holds for the scheme.

Finally, we mention the full statement of Proposition B quoted in the
proof of Theorem 2.4 since it is also used in the proof of Theorem 2.7 below.

Proposition 2.5. Let a<<b and let ¢, ) be nommegative functions defined
on all of [a, b} X [a, b] satisfying the following conditions:
(1% ¢ is continuous over [a, b] X [a, b].
(2%) A is upper semicontinuous on [a, b} X [a, b].
(3) there exist constants ¢, d =0 such that for a<s<<t=b and a = o<<T=b we have

23) [ 19 0—9(€, e+, [6r, 1)~ (o, m)dn
=c | [ a6 nagan+a§ { wie, maean.

Then we have

e (2, ) —ec*b(s, 5) =< de=°" S' WE BE  for s=t<b.

If in particular (s, s)=0 for s<[a, b), then
Pt )<e@P(s, s)  for a<s<t=<bh.

2.3. Lipschitz continuity of weak solutions.

In the preceding section we have shown that a weak solution with a given
initial-value of (DE) constrained in some X, is unique in any class J,[0, T']
(v=a). Here some other aspects of the integral solution are given and the
Lipschitz continuity of weak solutions is discussed through Proposition 2.5.

In what follows, we assume that 7, and 7. denote the tangent functionals
of the unit ball of X** and the restriction of 4, to X, is denoted by 4, ,. For
a>0 and t&[0, T] we introduce two operators A\,,,,, and A 4
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DEFINITION 2.3. Let @>0. We say that (4, v)E A, 4 if (1, v)EX, , x X **
and

T_(v, 4—x)+7_(—y, u—x) = 0g4llu—x||+ 842, 5)

for s€[0, T] and (x, y)E 4, 4, where w,=0 and 0,9 are furnished by condi-
tion (H;AX,). We say that (2, w)e A, , if (z,w)E 4, , and for s&[0, T] and
(v, v)E A, 4, we have

T (w, 2—u)+7_(—v, 2—u)Swzllz—ull+04%, s) .

It is easily seen that A—l,,a,culmcfi,,w for t&[0, T] and the family { 4, ,:
te[0, T]} also satisfies condition (H; X,) for the same w, and 6, as in (H; X,)
that is imposed for the original family {4,,}. Using the above operators, one
can introduce another notion of integral solution in a slightly stronger sense:
Let >0. An X-valued function # in C([0, T']; X) is said to belong to the
class JA,,,, if ueJ, and there exists an w=0and 89 such that for r[0, 77,
(%, y)e/i,,,, and 0=¢t=<t'<T7T, one has

(2.4)* [oa(2"y— x| P— | |ua(2) — )| 2
=2 [ru(y, 9B — )+ ollu()—sll+6(&, Nl

As is seen from the proof of Theorem 2.4, a weak solution # obtained by
(2.1) satisfies (2.4)* with « replaced by some ¥ and belongs to the class JA.,.
Since 7, agrees on XXX with the tangent functional of the unit ball of X,
condition (2.4)* is stronger than (2.4). We then give a result analogous to
Bénilan [1], Théoréme 1.2 on Page 1.7. To this end, we use the space
AC=AC([0, T]; X) of all X-valued, strongly absolutely continuous functions
on [0, T] and, for every u& AC, we introduce a (possibly multi-valued) function
D*u from [0, T] into X** in the following way: Given uE AC there is a
Lebesgue null set NV in [0, T] such that

lim sup | k| Y u(t-+-h)—u(z)}| << oo for [0, T]—N.
RS

Hence for each t(0, T)—N, the set
(2.9) Dru(t) = N cc® XXV u(t+h)—u(t)]: 0<h<<&},
20
is nonempty, where co’®****)[W] means the weak* convex closure in X** of

a set W. The set D*u(t) may be regarded as a weak*® right-derivative of u
at ¢ in a generalized sense.

Proposition 2.6. Let ucd, If usAC(0, T); X), then it satisfies the
relation D*u(t) C A, 4u(t) (a generalized form of equation (DE)) for a.e. t&[0, T].
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Proof. Let uej,, and assume that u= AC. Since 3,CJ,,, u(t) lies in
X, for 1[0, T] and there is a constant =0 and a function &9 for which
we have (in the same way as in the proof of Proposition 2.3)

(2.10) 7 (B [u(t+h)—u(t)], w(t)—x) Sh | |u(4-h)—x||—|u(t) —xil]
< {7 [y, w(®)— )+ ollu(®)—ll+0(E, 7)]de

for r&[0, T, t<[0, T), (x,y)4, 4 and £2>0 with t+A<T. Now let N be
the null set as mentioned before (2.9), t<[0, T)—N, and let v(f)D*u(2).
Then the application of the upper semicontinuity of 7, as well as that of 8(-, r)
to the estimate (2.10) yields

7 (v(2), u(t)—x)+7_(—y, u(t)—x) S wllu(t)—x||+6(2, 1)

for (x,y)€ 4,4 This means that (u(f), v(£)) €4; . Next, in view of (2.4)%
we see that (2.10) holds with (x, y)& A, , replaced by (x, y)EA4, ,. So, we get

_(v(t), u(t)—x)+71_(—y, u()—x) S ollu(t)—xl|+6(2, 7)
for r&[0, T] and (x,y) & A,_,,. From this it follows that (u(?), 2(?)) € A a-
Thus D*u(t) C A, 4u(t). q.e.d.
We now discuss the Lipschitz continuity of weak solutions.

Theorem 2.7. Let u be a weak solution of (DE) with (IC) as mentioned
in Theorem 2.4, v a number for which u belongs to 94[0, T, and let 0 =0, €9
be furnished by condition (H;X,). If 0€Ypy and |lu(h)—xl|=0(h) as k0,
then u is Lipschitz continuous on [0, T').

Proof. Let he(0, T/2) and set t,=kh for 0Sk<N=[(T—h)/h]. By
Theorem 2.4, the restriction of % on [k, T] is an integral solution of (DE), con-
strained in {X,,:t<[h T1}. Set @4(§)=w(E+h) for £€[0, T—h]. Then
# satisfies

() —ll—la(e) =
t/
= {7 (@@~ 3) - oll@) —l-+0(E-+, Mg

for 0<t<t'<T—h, (x,y)=4,, xX, and r[0, T]. Hence we see in the
same way as in the derivation of (2.7) that the integral inequality (2.8) holds

with [a, 8]=[0, T—h], ¢(&, n)=lla@(&)—u(n)ll, (&, n)=0(E+h,7), c=o and
with d=1 for 0<¢t=t'<T—h and 0=7=7'=<T—h. Therefore the application
of Proposition 2.5 yields that for every & with 1<k<N we have

(2.11) exp (—oty)|[t(tyr1) —u(E)|| —exp (— oty |u(te) —u(te-1)l|
< exp (—otps) S: B(ts+L5 e HE)E .
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Now let M(=0) be a constant associated through (1.6) with &Y 5y. Then
we have 23:_.0(t;4¢; ;.1 +8) <M for ae. £€][0, 4] and so D, Sh ot;,+t;
0

t;1+8)dE<Mh. Suppose that [[u(h)—x||<Lh for h sufficiently small and
some constant L (>>0). Then (2.11) implies

[ty )— (e
< eMIfulh)—ll+ 3 | Ot+E5 ty-1H LIS (LA MO

for 1I=k=N. Since >0 is arbitrary and v ([0, T]; X), the above estimate
yields that # is Lipschitz continuous over [0, 7] with Lipschitz constant
eT(L+M). q.e.d.

We shall show in the next section (Remark 3.3) that |lu(h)—x||=0(k) as
k|0 if x&D,(A,,) in the above theorem. It turns out that we can obtain
a natural sufficient condition for a weak solution to be Lipschitz continuous

on [0, T.

3. Discrete approximation

In this section we assume that there exists an Ls.c. functional p: X—[0, co]
satisfying (P) and (T) and, under the hypothesis (H), we give basic estimates
for the consistent discrete schemes for (DE), as mentioned in Section 2.1 and
establish the convergence (2.1).

In what follows, we restrict ourselves to a fixed set X, and assume that
the family of operators {4,} satisfies condition (H; X,). Hence, for brevity
in notation, the symbols w, # and p are used to denote respectively the constant
ws=0 and the functions 6, and p, that are furnished by condition (H; X,).
Likewise, the restriction A, , of the operator A, to X, is denoted simply by
the same symbol 4,. Let B€(0, a, 5, $€[0, T), xEX 5, £EX 5 3,, and suppose
that there exist two discrete schemes ((DS)),=({A,}, {(u}, vi)}, {fi}) and
((DS))QE({A,,,}, {@r, oM}, { f;”}) in X, which are consistent respectively with
(DE), and (DE);. Namely,

(i) A= fs=ti<ti<o<th <th =T} (n=1),
Ap==f<tr<<lf <ip 1 =T} (mz1);
(i) the sequences {uf}, {vi}, ? 1}, #23, {07} and {f?} in X satisfy
the difference equations
(DEY), (W) [—uis] = vi+fh b = B—ti, (uf, o)€dy  (1SE<N,).
(DE)) () [y —dpi]=07+17, hy=ty—t7,, @y, 0 e Ay (1=j<N,)

for m, n=1 as well as the consistency conditions
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Nn
(2.1) limu§ =, lim|A,|=0, lim>33Alfill=0,
#y00 Ay fyoo k=1
A Nm A A
(2.1) lim#ay =x, lim|A,l=0, Im>YA?f7l=0; and
Myoo n.y00 My j=1

(iii) both {(uf, »7)} and {(#7, 7)} are sequences of elements in X, X X.
We now wish to estimate the difference between u} and 47. Firstly, the
following facts are obtained in the same way as in Kobayashi [16], Lemma 1.1.

Lemma 3.1. Let t, 1[0, T], (u,v)=4, and (%, ¥)cAr. The following

are equivalent:

By 7(v, u—E)+7_(—7, u—x) S wllu—Zi|+6(, );
(3.2) (Mp—rpo)llu—Z]Sn|lu—2— poll+ pllE—u—rF||+rub(2, ),
x #>0);

(3.3) C—ro)llu—2l S u—2—1ol|+|E—u—rF| NG, ©), (A>0).

Moreover, (3.3) implies that

B4 (I—ro)llF—ul|<llu—Z—no]| AT -+200, £), (>0).
Secondly, we prepare two technical lemmas which will be used later.

Lemma 3.2. Let ([0, T] and (%, 7)€ Ar. Let A>0, wEX, and set
2=X—\(¥+w). Then, for |<k=<N,, we have

(Mhi—nhio) i — Xl < Mluj—— | -l [uk— 2|
BRI F RN ool 025, 2)] -

Proof. Let 1<k<N,. Since ¢t Y(|lul|—|lu—tv]))=<7-(u, v) for t>0, we get

(F2) " (Hoag — | — o —s — ZID) 2" (| fesf— 2| — ok — =) — || £
< () (luk— 2| — g +-REF2—ZI) A2 |uf— 2| — [l — Z—N(—F —w)I])
< (B2) 'l — ol | — g — Z—REoRl ) -0 ({eap— | — | — Z— M=) )+l -
<7 (v}, up—E)+7(—5F, up—X)+llwl| Solluj—||+0(%, E)+lwll .

From this we have the assertion. g.e.d.
Lemma 3.3. Let I<[0, T] and (%, ¥)EAr. Then we have
& 3 .
I (1= hjo)llui—Zl < ug — 2|+t —)1711+ 25 Bl 31625, 2)]

for 1<k=<N, and n with | A, <1/w.
Proof. Since {4,} satisfies (H; X,), (3.4) of Lemma 3.1 yields
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(1—Hio)llup— Z|| < ||up— Z— 3ol |+ 13| 31|+ R30(2:, £)
= |fuf—Z—(uf—uf 1 — BEf O +HE| T+ 2025, F)
= i —ZI-RELF 130G, £)] for 1<kZN,.

In view of this, we obtain the desired estimate by induction. g.e.d.

Thirdly, let 1<E<N, and 1<j<N,. Setting X=47, =07, A=A? and
w=f7 in Lemma 3.2, we have the following estimate which plays a central
role in the argument below:

(3.5) (b7 —hph o)l |up— A7)
< By — || Rl — a2 BRI 2NN el -6, )]

Here it is convenient to employ the following notation:

ay; = llg—a2l, vo=If2, »,=If7,
di; = 0@, 1) (Zp(15i—221)),
= RPERY), Bu; = HJHARY), i, = BRI (H+RD)

where the suffices m and n are eliminated since it will cause no confusion.
Hence (3.5) can be rewritten as

(3.6) By, S O j 1,5+ B, 0, i1+ Vi, (0 0D Fdy ;) -
Fourthly, for 1<k<N,, lgjgﬁm and »ER, set
e i(n) = (=1 —nf+ | AL (B—9)+ | An | (B7— 8.
Then we see in a way similar to Kobayashi [16], p. 649, that the inequality
(3.7) 4, Ch-1,;00)+ By, ik, j-1(m) = €4, (1)
holds for 1<k<N, and 1<j<N,.

Finally, noting that p is monotone nondecreasing over [0, T], we infer
that if 0<<k<<8=<T and r'€[0, 8—«), the function p satisfies the inequality

(3.8) p(N=cp(T)|r—r'|+p(8) for r&[0, T).
Using the estimates (3.6) through (3.8), we obtain the following result.

Lemma 3.4. Let 0= |5|<8=T, 0<«x<<8— |gl|, and let, m, n be such that
IA,,,I, [A,]<min {8— 5| —«, 1/20}. Then for every r &[0, T] and every
(%, ¥)e4,, we have
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(3.9) I (1—oh) 1T (1-whf)as,,
< Z|-H11dg —Hll+-¢,,,s— N+ p(T)]
+ 23t 3B (7 — 8 p(T)ew )+ p(8)]

M-

=

ot

for 0<k<N, and 0<j=<N.,, where II (1—wh})=1and 11 (1—wh?)=1.
r=1 =1
Proof. First the application of Lemma 3.3 with =7 yields
k . k
LI (1—Pjw)ay,o = |us— 2|12 =481+ (s = 1T I+p(T]+ 25 Aiv, »

so (3.9) holds for 0<k=<N, and j=0. Next, Lemma 3.3 is still valid even if
u}, &%, hi and &} are replaced by 47, iz, fl}?‘ and &7, respectively. This means that
(3.9) holds for k=0 and 0<j<N,. Now let 1<k<N, 1<j<N,, and
suppose that (3.9) holds for the pairs (k—1, j) and (%, j—1). We want to show
that (3.9) holds for the pair (%, ) under this assumption. Once this is done,
then it is concluded by induction that (3.9) holds for all pairs (k,j) with
0<k=<N, and 0<j<N,. Using (3.6), one has

@i, /(1=%s, jw)ay, ;S (1—Ho)ay, jor-1, 04,
F(1—h70) By, jo,j-101,j-17F 04,/ Vh, j(PaFPFd4 ) »
where ay,; = I1 (1—ho)- TT (1—7a).
Since 1—%, ;0= max {l—klw, 1 —hTw, v, ;}, the above estimate yields
O, 184, S O, (@41, 8k, PR+ B J(n, -1 jrHRID )+ i id -
Hence by the induction hypothesis o, ;a; ; is majorized by
|lees— ZII -+ 12— AT || +-[et, j€r-1, 5+ B, jr, ;-1 )| PN+ p(T))
33 By 20 (B — et LTk -+0(8)]
(11 —8)Bs, [ p(T)eh 14 p(O)] 4V i »

where ¢, ;=¢, ;(s—8) and ¢} ;=c¢,;(n). Therefore, the proof is complete
if the sum of the above-mentioned terms is majorized by the right side of (3.9).
Applying (3.7) with p=s—§ to the third term, we infer that the third term is
not greater than ¢, ;(s—&)[||7||+p(T)]. Next, set r=|#—¢7| and '= |y—k7]
in (3.8). 'Then one has

'Yk,jdk,j = Bk,jil;'np( {27 27 = Iek,jil;p[’c—lp(T)ck,j-l(n)—{" p(S)]

since r'< ||+ ILA&,,,I <80—kand |7—7'| £ lt};—f?_l—nl =¢; j-1(n). Hence, the
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sum of the sixth through eighth terms is not greater than

(27'—'§)[’C-1P(T)(Olk,jci-l,j‘[—:ek,jci,j—1)‘|—P(S)] .

But this is bounded by (#7—&)[x 'p(T)c; (n)+p(8)] [by (3.7)]. Thus, it is
concluded that (3.9) holds for the pair (%, ). q.e.d.

We are now in a position to establish the convergence (2.1).

Theorem 3.5. Let s<[0,T) and x=X,, Assume that {A} satisfies
condition (H; X,), and that a consistent discrete scheme ((DS)), for (DE), exists
in X,. Then the convergence (2.1) holds in B([s, T); X) and the limit function
u gives a unique integral solution of (DE), constrained in {Xy, s<t<T} for
some Y =K.

Proof. Let s=$§ and suppose that ((DS)); is the same scheme as ((DS)),
in Lemma 3.4. Let »=01in (3.9). Then, noting that

exp [—o(B—9)/(1—e|A,])] exp [~ ot —5)/(1—w|Au)]=w;,;
for 0<j<N, and 0<Ek=N,, (3.9) is written as
(3.10)  exp [—c:)(tZ—s)/(l—-wIA,,I)] exp [—o(t7—s)/(1— ol A D]l () —u" @)
= s —Z||+lug —Zl|+c,  O)IIFI+p(T)]
+ 33Kyt 2w, (8 —) [ p(T)er, (0)+ ()],
where 0< k<8< T, max {| Ayl, |A,1} < min {5—x, 1/20}, and (% 3)E 4,
Let v(0, T—s) and ¢<[s, T—v). Then there exist k(z) and j(m) such that

tE (thon—1> thm] N (Femy—1s tiem]-  Note that |2, —27m| =< | A, +]Anl. There-
fore, if {u"} is a sequence of step functions defined as in (2.1), then (3.10) yields

exp[—a(t—s+|AD)/(1—o|A,)]exp[—o(t—s-+|Au))(1—o| An DI @) —u"@)l]
= lls— 2|+l — Z| (T —5)p(8)+ 2 Mill F3ll+ 25 A7l f21l
+ [ o (THT— )+ Il p(TNT—s+ 1)1 Aul 4 [An ]2 -

Since p(8) | 0 as & | 0 and X can be taken in D(4,) so that ||x—ZX|| may be as
small as we please, we infer with the aid of the consistency condition (C) that
the limit #(f)=Ilim u"(¢) exists for ¢t&[s, T—v] and the convergence is uniform

on [s, T—v] with respect to . Since » is arbitrary in (0, T—s), we conclude
that the convergence (2.1) holds in B([s, T); X) and the proof of the first asser-
tion is complete. The last assertion follows from Theorem 2.4. q.e.d.

A few remarks concerning the above result are in order.
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Remark 3.1. As mentioned after Definition 2.3, the family {4 ,:t&
[0, TT} of extensions of A, 0<t=<T, also satisfies condition (H; X,) for the
same constant o as well as the same function §. So, all of our arguments in
this subsection are valid in the second dual X** even if 4, (1[0, T1) are
replaced by the operators 4, , (1[0, T']). In particular, (3.9) holds for every
(& ) E,

ReMARK 3.2. As shown in Theorem 2.4, the limit function # obtained by
Theorem 3.5 is extended to a strongly continuous function on [s, T] belonging
to the class Jy[s, T]. If the initial-value x belongs to D,(.A4; ,), then the mod-
ulus of continuity for u is determined by the rate of convergence p(r) | 0 as
r | 0. In fact, let s=§ and suppose that ((DS)); is the same scheme as ((DS)),
in Lemma 3.4. This time, we take ¢, t' &[5, T] with |t—¢'| <(T—5)/3,
«&(0, (T—5)/3), and m, n with max {|A,l, |A,|} <(T—s)/3, and then set
n=t—1t" and 8=|y|+x+max {|A,], |A,|} in (3.9) with (%, )= A, 4 Then
we see that (3.10) holds with ¢, 0) in the bracket [---] replaced by ¢, ;(—1%').
Letting #;—¢" and #7—t in the estimate (3.10), and then «—0 in the resultant
inequality, we get

(3.11) exp [—w(t-+#'—25)]lu(t) —u()]]
=2x—Z|[4 | —t| [l A ¥l +p(T)]+-(E—5)p(1£'—1] +0)

for ke D( A, ,). Now suppose that x&D (A, ,). Then a sequence {%;} can be
selected in D(A, ,) such that X—x in X and || &= | A wx| +1/1 for
[=1. Substituting %, into X of (3.11) and letting /—co, we obtain

(3.12) [la(t’)—u(t) || = const. [|t'—¢| +p(]t'—2| +0)],

where the constant depends only on s and x. (3.12) is also deduced from Pro-
position 2.5. This type of estimate was first given by Crandall-Pazy [4].

Remark 3.3. If x&D, (A, ,) in Theorem 3.5, then we have
Hu(t)—xl| = (2—5) exp [o(t—)][| Asax1 +p(T)] for t<[s, T7.

To see this, we first note that Lemma 3.3 is still valid for every (X, )& Ar,
by the same reason as in Remark 3.1. Let x&D, (4, ,) and {x} a sequence
in D(A,,) with the properties as mentioned before (3.12). Then, Lemma
3.3 with Ay replaced by A, , implies

TT (1 — ko)l — 2|

#=1

<l —F )|+, oZll+ S5 +085 5]

so that it follows from Theorem 3.5 that
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() — 2| < e oo — 2| [+ (t— )| Ay Xl | H-(2—5)p(T)] -
Now letting [->co yields the desired estimate.

Remarx 3.4. To get the convergence (2.1) we approximated the initial-
value x by elements of D(4,). However (3.9) holds for r&[s, T] and (%, y)E4,;
hence we still have the convergence (2.1) so far as x can be approximated by
elements in the union of D(A4,) (s<r<T). This suggests that the class of
“admissible” initial-data can be extended to a larger set than XB‘s' In fact,
given an s&[0, T), let E(4, ) be the set of all x& X, for which there exist se-
quences {r;} in [s, T) and {%} in X such that 7,|s, £,&D(4,) and X,—x.
Then E(A, ;) is closed in X and contains X'g .. Hence it is sufficient to assume
xEE(A,p) in order to get the same conclusion as in Theorem 3.5. In other
words, the class of admissible initial-data is determined by the family of do-
mains {D(4,): tE[s, T)}, rather than the single domain D(4,).

In this connection, it js interesting to note that if x& E(4, ) then the first
step u} of the scheme ((DS)), converges to x. In fact, if x& E(4, ) then given
an /=1 there exist »,E[s, T) and (%, J) € 4,, such that |r,—s| <1/l and
[|%—=x||<<1/l. So, the application of Lemma 3.2 with f=r,, (%, ¥)=(%, 7, and
w=0 yields that (1—hte)|lut—x|| <2llv—E |-+l — |+ BT+ £+ 6085, 7).
Therefore ui—>x as n—>co. In contrast to condition (T') (which asserts that
D(A4,) depends upon ¢ in a “forward’ sense), this fact means that x is ap-
proximated by elements in the union of D(4,) (s<r<T). In other words,
D(A4,) also depends upon ¢ in a “backward” sense under the existence of the
scheme ((DS));.

ReEMARK 3.5. As is seen from the argument developed so far, the con-
vergence (2.1) is still valid and the limit is uniquely determined in the class
Iyls, T] even if a Lebesgue null set NV is selected and the operator A, is un-
defined for t&N. In this case ((DS)), makes sense only when the sequence
of partitions {A,} is chosen so that A,C[s, T]—N for n=1. For this type of
generalization, see Evans [8].

4. Construction of evolution operators

In this section we discuss the construction of evolution operators. We
assumed condition (P) in Section 1 as one of our basic hypothesis, and condi-
tion (P) will play an important role in this section.

We recall that C, (s [0, T]) are the sets defined by (1.7). Our main
result is now stated as follows.

Theorem 4.1. Assume that there exists an Ls.c. functional p: X—[0, oo]
satisfying (P) and (T), and that condition (H; X,) holds for every a>0. Suppose
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that given s€[0, T), B>0 and x=X g , there exists a discrete scheme ({A,}, {(uh,
i)}, {f3}) satisfying conditions (1)-(iil) as mentioned at the beginning of Section
3.1. Then there is an evolution operator U constrained in {C} with the following
properties:

(a) For s€[0,T) and B>0 there exists an a=f such that U(t,s) maps
X, into X o, for t<[s, T] and, for each x€X 4, u(t)=U(t, s)x gives a unique
integral solution with initial-value x of (DE), constrained in {Xa.}.

(b) For s&|0, T) and 8>0 there exists an a =3 and the inequality

HU(t, s)x—U(2, 5)2]| < exp [wa(t—s)]|lx—2]|

holds for x, £&X g, and 1<[s, T]. Hence {U(t,s): s<t<T} is equi-Lipschitz
continuous over X g ..

(c) Fors€0, T), B>0, and x= D (A, ) N X5, we have
U, s)x— U(Z, s)x|| <const. (s, )[ | t—%] +pal | E—2] +0)]

Jfor s=t, i< T, where « is a number as mentioned in (a), 0, a function in I pro-
vided by condition (H; X,), and p, ts defined for the 6, by (1.5). If the function
0y s tn Iy, then U(-, s)x is Lipschitz continuous over [s, T with respect to 1.

Proof. Let s€[0, T) and 8>0. Given an x&X ,, define step functions
(=, 55 %): [5, 1y ] X by u,(t;s, x)=up(€X,) for t&(ti_, 1], 1=k=N, and
n=1. Then Theorem 3.5 yields the uniform convergence

u(t; s, x) = limuy(t;s,x) on [s, T—v]

for every v&(0, T—s), and Theorem 2.4 implies that u(-;s, x) is a unique in-
tegral solution with initial-value x of (DE), constrained in {X,,} for some
vZa. More precisely, given ¥'=w, u(-;s, x) is uniquely determined for the
s and x in the class Jy[s, T]. Now we set

4.1) Uz, s)x = u(t; s, x) for tel[s, T].

In view of (1.7), s and x are arbitrarily taken in [0, T] and C,, respectively.
Hence (4.1) provides single-valued operators U(t, s) (0=s<t<T) such that
U(t, s) maps C, into C, and U(-; s)x is strongly continuous on [s, T'] for s&€[0, T
and xC,. 'This means that the family U= {U(, s): 0<s=<t=<T} has property
(E2) mentioned as in the Introduction. Let 0=r=<s=<t<T and x<C,.
Then we infer from the proof of Theorem 2.4 that U(-,r)x gives an integral
solution with initial-value U(s, 7)x of (DE), constrained in {X,: s=<t<T} for
some 7, so that we have U(t, r)x==U(t, s)U(s, r)x by the unicity for weak solu-
tions. This means that U has property (E1), and so U forms an evolution
operator constrained in {C,} and has property (a). Property (b) follows from
Theorem 3.5 and the estimate (2.7). (The inequality in (b) is also obtained



308 K. KoBavasHi, Y. KoBavasH1 aND S. OHARU

directly from the estimate (3.9).) Finally, Assertion (c) is nothing but a com-
bination of restatements of Remarks 3.2, 3.3, Proposition 2.4 and Theorem 2.7.
q.e.d.

REMARK 4.1. Suppose in the above theorem that C; is independent of s
and C,=C. Then U forms an evolution operator on C with property (E2)’.
In fact, let x=C, 0<s=t<T, and 0<8<#<T. Then (1.7) implies that
x€X,,NX3 4 for some B>0 and 8>0. Let ({A}, {( o))}, {f}) and
({AA,,,}, {@r, oM}, { f;?’){ be two discrete schemes that are consistent with
(DE), in X, and (DE); in X, respectively. Define two sequences of step
functions {u,(+;s, x)} and {#,(<; §, x)} in the same way as in the proof of the
above theorem. We write a’=max {a, @} and consider the discrete schemes
for the initial-value x in the common set X,. Now setting a=a’, £=wx,
p=t—1, |t—t| <8=<T, and 0<x<8—|i—7| in (3.9) and then letting #—>t
and #7—7, we infer with the aid of Theorem 3.5 that the inequality

exp [— wg(t+i—s—8)]llu(t; s, x)—u(f; §, %)|]
<2llx—2|+(1t—E |+ |s— 8D 1311+ paA T)+H(E—$)par(3)
obtains for (%, )€ 4, ., and r&[0, T]. Hence letting 8 | |t—Z| yields
exp [—20q, T U, $)x— U(E, 8)x|]
<2/lx—Zll-+(12—2] + |s—8) (13ll+ parl T))+(E—$)pur( | t—£[ +-0) .

This means that U(t, s)x is strongly continuous on the rectangular 0=<s=<t<T.
If in particular x&D,( 4, ,) for some r, then we see in the same way as in
Remark 3.2 that the following inequality holds for 0<s<#<T and 0<$<i<T:

lu(t, s)x—U(F, §)x||<const. [|t—F|+ [s—§| +pa(|t—2]40)],

where the constant depends only upon 7 and x. Note that U(¢, «)x is always
Lipschitz continuous over [0, f] with respect to s.
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