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Abstract

Nonlinear evolution equations governed by m-accretive operators in
Banach spaces are discretized via the backward or forward Euler meth-
ods with variable stepsize. Computable a posteriori error estimates are
derived in terms of the discrete solution and data, and shown to converge
with optimal order O(y/7). Applications to scalar conservation laws and
degenerate parabolic equations (with or without hysteresis) in L, as well
as to Hamilton-Jacobi equations in C° are given. The error analysis relies
on a comparison principle, for the novel notion of relaxzed solutions, which
combines and simplifies techniques of Benilan and Kruzkov. Our results
provide a unified framework for existence, uniqueness and error analysis,
and yield a new proof of the celebrated Crandall-Liggett error estimate.

1 Introduction

Let % be a Banach space with norm || - || and let § be a (possibly multivalued)
operator in # with domain D(F) C 4. Given an initial datum wg in the closure
of D(F) and a forcing function f € L'(0,T; %), we analyze the approximation
of the Cauchy problem

{ Y0 +00) 2 10 (P)

by a variable step implicit or explicit Euler method. More precisely, given

the partition P = {tp:=0<t; < ... <ty_1 <ty :=T} (1.1)
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of the time interval [0, 7] with variable step-size

Tpi=tp —tp_1, T :=MaXTy,, (1.2)
n

and given Uy € D(F) and the sequence {F,,})_, C %, we consider the sequence
{U,}N_, defined recursively by the Implicit Euler Scheme

Un - Unfl

Tn

+3U.) > F,, V1<n<N, (IS1)

or by the Ezplicit Euler Scheme
Un - Un—l

Tn

+3(U,_1)2F,, V1<n<N. (ESy)

Observe that (IS;) requires to solve at each step a problem of the type
givenw e B findve DF): v+ AF(v)dw (1.3)
where A is one of the time steps, so that it is natural to suppose
the map I + AF is surjective for 0 < A < 7. (IS2)

In order to guarantee solvability of an arbitrary number of iterations of (ES;)
and to avoid ambiguities we have to assume that

D(F) =%, T Iis single-valued. (ES2)

In both cases, our crucial assumption relies on a contractivity assumption of the
maps “U,—1 — U,” defined by (IS;) or (ES;) when F,, = 0. In fact, for the
implicit scheme (IS1) we ask that

UZ+)\8'('UZ)9’LUZ 1=1,2 = ||’U1—’l)2|| < ||'ll}1—'ll}2||7 0<)\§’T, (ISg)
whereas for the explicit scheme (ES;) we impose
’UZ:U}Z—AS(’LUZ) Z:172 = HUl—UQH < ||w1—w2||, 0<)\§’T. (ESg)

It is well known that assumptions (IS 3) characterize the class of m-accretive
operators in Z and their validity extend to every A > 0; it turns out (see § 3) that
(ES3) implies (IS3) and that § is Lipschitz continuous with constant Ly < 2771
Consequently, in the explicit case, we are in fact imposing a constraint 7 < 2Ly !
on the maximum of the time steps, which may be viewed as an abstract CFL
condition: we will call an operator § satisfying (ES3) explicitly T-contractive. In
any case, (ISg 3) (and even more (ES3 3)) assures the existence and uniqueness of
a mild /integral solution of (CP), which yields a well posed problem [15, 4, 2, 30].

Estimates for the error u — U of order O(/7) for (IS;) were derived by
CRANDALL and LIGGETT [15] for uniform time-steps, and then extended to
nonuniform partitions in [20]. CRANDALL and EVANS [12] showed that the core
of the theory lies on some estimates concerning the degree of approximation by
solutions of difference schemes to the exact solution of a boundary value problem
involving the differential operator 0/0s + 0/0t. All these error estimates are
a priori, i.e. the rate depends on the data f and wug, but not explicitly on U,.



Since they are expressed in terms of 7 and not 7,,, they cannot be used to select
the time-step 7,, according to the local behavior of (ISy).

In this paper we adopt the opposite point of view with respect to (w.r.t.)
[12]: we regard the solutions of an approximation scheme related to (CP) as
continuous solutions of a suitably relazed formulation of (CP), which we study
in an abstract form, in order to derive the main estimates in a unified way. If
the method of [12] resembles the KRUZKOV’s technique of doubling the variables
[22], our key idea is to double the unknowns: for us, a relazed solution of (CP)
is a couple of functions satisfying a suitable evolution dissipation inequality
related to (CP) up to an error which we call discrepancy. In this vein, a (strong
or integral) solution u of (CP) is associated to a (strong or weak, respectively)
relaxed solution with discrepancy 0.

The other main feature of our construction goes back to the notion of integral
solution due to BENILAN [4]: discrete solutions are then characterized by a
system of evolution inequalities involving the distance from an arbitrary “test”
element V of 4. In the Implicit case (IS1) we will consider the distance between
the piecewise linear interpolant of the discrete values {U, })_ from V as in [27];
in the Explicit case (ES1) we will “invert” this point of view, and we will consider
the piecewise linear interpolation of the values of the “discrete distances” {||U,,—
V||}2_,. This idea has then also been applied in the more general context of
metric spaces [1, Chap. 5],[29], where vector linear interpolation is not allowed.

This new viewpoint leads to a unified treatment of existence, uniqueness,
and error analysis issues via a comparison principle between strong and weak
relaxed solutions (see §6). As a by-product we obtain novel error estimates,
which address the following fundamental numerical issues:

(a) A posteriori estimates for ||u — Ul|: computable quantities which depend
solely on time-steps {7, }2_,, discrete solution {U,}»_;, and data f,uo,S;

(b) Optimal rates of convergence: a posteriori bounds converging to zero as
7 | 0 with an optimal rate w.r.t. the regularity of the data;

(¢) Minimal regularity: for (IS;) § is solely assumed to be an accretive operator
in &, i.e. to satisfy (IS2) and (IS3) (no other regularity assumptions, such
as Lipschitz continuity, are made on § nor on the dimension of %); for (ES;)
§ is just supposed to satisty (ES2) and (ES3);

(d) Uniform stability and explicit constants: the stability and error constants
are uniform with respect to possible space discretizations and they are ex-
plicitly determined without need of solving any auxiliary, or dual, problem;

(e) Variable time-steps: no a priori constraints between consecutive time-steps,
which could just be taylored to the a posteriori error estimators alone.

We refer to (a) and (b) collectively as optimal a posteriori error estimates.
We now state our primary results. Let P, 7,, 7 be defined as in (1.1), (1.2),
and let

U(t) be the piecewise linear interpolant of {U,}YN_, on the grid P,  (1.4)

U(t), F(t) be the piecewise constant functions

1.5
which take the value U, F,, in the interval (¢,_1,t,]. (15)



If g € BV(0,T; %), then Var g stands for the total variation of g on [0,77] (see
the paragraph 4.3(b) below and [7, Appendix]).

Theorem 1 (Error Estimates) Let Uy € D(F), let {U,})_, be the solution
of the implicit (IS123) or of the explicit (ES123) Euler scheme and let U, F
be defined as in (1.4), (1.5). If u is the unique mild/integral solution of (CP),
then we have the following a posteriori error estimate

max |[(u—U)(O)| < lluo — Vol + I|.f = Fllza (0,75

0<t<T
12 N 12 (1.6)
+2(1F = §@o)ll + Var(F)) (S mullUn = Unall)
Moreover, the a posteriori error estimator is bounded a priori as follows:

N

> rallUn = Uncall < T(I1F2 = F(U)I| + Var(F) )7 (1.7)
n=1

< 7(115(0) = F(U)I| + Vax()) 7, (1.8)

where, only for (1.8), we have chosen F,, := f(t,—1).

As a particular case of Theorem 1, we find the a priori error estimate in the
case ug =Up € D(F), f=F =0

max |[(u—U)(0)] < 2§ (uo)||VT. (1.9)

0<t<T

For (IS1,2,3), this coincides exactly with the estimate of [15, eq. (1.10)] in the case
of a uniform mesh; this is also the asymptotic behavior proved by KUzZNETSOV
[23] for scalar conservation laws. These results extend to accretive operators in
Banach spaces the optimal a posteriori error estimates derived by NOCHETTO,
SAVARE and VERDI [26, 27] for subgradient and angle-bounded operators in
Hilbert spaces; the rate of convergence proved in [26, 27] is O(7) provided ug €
D(5). Since such an order cannot be better than O(/7) for general monotone
operators in Hilbert spaces [28], our present results are optimal. We refer to [25]
for simpler results, and to [1, 29] for extensions to the Wasserstein metric.

This paper is organized as follows. In §2 we present the basic ideas leading
to Theorem 1 for ODE in R¢; this simplified derivation is later regarded as a
reference for more technical developments. In §3 we exhibit applications of The-
orem 1 to PDE such as scalar viscous conservation laws, degenerate parabolic
PDEs (with or without hysteresis), and Hamilton-Jacobi equations. We recall
some instrumental results in functional analysis in §4; in particular we will
discuss some properties related to (ES33). We motivate the notion of relaxed
solution in §5 via (IS1), (ES;1), and the Yosida regularization of (CP), and we
prove a comparison principle for relaxed solutions in §6. In §7 we apply this
comparison principle and further stability estimates to derive (a more general
version of) Theorem 1 and an estimate for the Yosida regularization of (CP).
They slightly extend and unify the classical approaches to existence and unique-
ness of mild/integral solutions of (CP) for m-accretive operators developed by
CRANDALL, LIGGETT, EVANS, and BENILAN.



2 Basic Ideas: Proof of Theorem 1 for ODE

We consider the simplified finite dimensional setting % := R? endowed with a
differentiable (but not necessarily euclidean) norm || - ||. We let j : R — R?
be the differential of the norm (we formally define j(0) := 0), which satisfies
llv]| = (v,j(v)) for all v € R4, and § : R — R? be a Lipschitz and accretive
vector field, thereby satisfying

((u) —F(v),j(u—0)) >0 Vu,v € RL (2.1)

Supposing for simplicity f,F = 0, we are thus approximating the system of
nonlinear ODE’s

w'(t) + F(u() =0, u(0)=ug (2.2)
by the implicit scheme
s (CART) (2.3)

which can also be rewritten as
U'(t) +3(U(@®) =0 ae. in (0,7), (2.4)
where (U, U) is the couple of discrete solutions defined by (1.4),(1.5).

Failure of the Trivial Strategy. Let us first remark that the usual strategy
to derive stability estimate, i.e. “take the difference of the equations (2.2) and
(2.4) and multiply it by j(u(t) — U(t))” does not work here since we need to
multiply by j(u(t)—U (t)) in order to take advantage of (2.1), but with this choice
the term (u' — U’, j(u — U)) is no longer the derivative of the norm |u — U|.
If one tries to control this difference by standard perturbation arguments, the
difficulty of dealing with two nonlinearities (§ and j) comes up, and this does
not allow for estimates independent of the dimension d and of the Lipschitz
constant of §.

Therefore, we are forced to deal with the continuous and the discrete equa-
tions separately. We describe now the crucial steps of our argument.

I. Fvolution Equation for the Continuous Solution. Since j is the differ-
ential of the norm, (2.2) is in fact equivalent of the system of evolution equations

L u(t) — ol = ~(S(w(t), g(u(t) —v)) Vo RS (25)

which we will try to reproduce in the discrete setting, starting from (2.4).

II. Evolution Inequalities for the Discrete Solutions. The map s —
lU(s) — V| is convex in each interval (¢,—1,t,] and therefore its derivative is
not decreasing and it is bounded by its value at s = t,,; in particular

%HU(S) — VI =({U"(s),i(U(s) = V)
<(U'(s),j(U(s) = V)) VYV R ae. in (0,7).
Combining (2.4) with (2.6) we end up with

(2.6)

%HU(S) ~ V| < —@U(s),5(U(s) = V)) YV R ae. in (0,7). (2.7)



II1. Doubling Variables. Now we are ready to combine (2.5) and (2.7) with
(2.1): as usual in such monotonicity argument, we would like to choose the
elements v,V as v := U and V := u and to sum up the equations. The main
point here is that it is impossible to write (2.5) and (2.7) at the same time
“t = §”, since we derived the equations with respect to time-independent test
“elements” v, V. Therefore we keep two distinct “time” variables t,s and we
choose v := U(s), V := u(t) obtaining, by (2.1)

0 0, ~
S11U(s) = u(®)]| + 5 [T (s) — u(b)] < 0. (23)

IV. Penalization. Now we introduce a parameter ¢ € (0,7, and we integrate
this inequality in the two-dimensional strip

Qor ={(5) eER*:0<t<T, t—e<s<t}. (2.9)
t
=Tl i ‘
|
s=t—¢ ;
l
€ I
0,T, |
t=s }
|
|
l
,,,,,,,,,,,,, Il >
e s=T s

Figure 1: Strip Qf 7 corresponding to penalization about the diagonal {t = s}.

In order to deal with negative values of s, we extend U, U in (—¢,0) by
U(s) :=Uy, U(s):=U— sF(Up) (2.10)
so that (2.4) still holds. Applying the Gauss-Green formula in Qf 7 gives

T —
[ 106) ~u@) ds < cluo - Ui

T—e

T

+/O (17.) = ()| = U (e) ~ u(t)]) de (2.11)
T

[ (wie-o - uol - 106 - ) - u]) v

V. Stability. We take the difference between two consecutive equations (2.3),
and multiply by j(U,, — U,_1), to arrive at

Ti<Un - Un—l,j(Un - Un—1)> + <8:(Un) - 'S(U7l—1)7j(UTL - Un—1)>
1

= <Un—1 - Un—27j(Un - Un—1)>-

Tn—1




Making use of (2.1), together with property (v, j(w)) < |lv|| for all v € R? with
equality for w = v, we get

1
TiHUn_Unfln S HUnfl_Un72||7 VlSTLSN

n—

If we now choose U_; = Uy—70F(Up) with 79 < e, which is consistent with (2.10),
recursion yields the following stability estimate for the discrete derivative:

sup [|U'(t)[| = sup fHU = Una|| < [S(Wo)]- (2.12)
te(0,7) 1<n<N Tn

VI. A Posteriort Error Estimate. Since

1T() = u@®] = 1UE) = u®] < |U) = U],
[U(t —e) —u@®)|| = Ut — &) —u@)| < U -2) = U -e)l,

and f [U(t) — U(t)||dt = £[|F(Uo)||, a simple manipulation of (2.11) implies

T T
3 HU(s)fu(T)ndsgg [ 006 - u@]+ 106 - ve))ds

€ Jr—e¢ T—e
€ 2 (T
< lluo = Uoll + SIS Wo) | + = ; [U(t) = U(@)] dt.

Since (1.4) and (1.5) imply

T
| e -vw)a- ZTnnU Ul

and (2.12) leads to

T
[ - v@s < sl (2.13

€ Jr—¢

we readily infer that

N
1
lu(T) = U] < lluo = Uoll + el o) | + < > mallUn = Unall-

n=1

Upon optimizing €, we conclude the desired a posteriori error bound

)~ U < T — ol + 208G ( 3l — ) . 21)

n=1

VII. A Priori Error Estimate. To show that the above error bound ex-
hibits the correct asymptotic order of convergence, we resort to (2.12) to deduce

N
Y TallUn = Unoall < 7TIF(Uo)lI-

n=1

This yields the following celebrated a priori estimate of CRANDALL and LIGGETT
[15], originally derived for constant time steps:

lu(T) = U(D)]| < luo — Ul + 2[[F(Uo) V7T (2.15)



3 Applications of Theorem 1 to PDE

In this section we present several concrete examples. We provide some basic
background and references where the assumptions (IS;) and (IS3) are shown.

In some case it is easier to define § by a closure procedure, starting from a
smaller selection §o defined in a subset D(Fo) of a new Banach space %y C £
dense in %. More precisely, if §o : D(Fo) C Bo — 27° is a multivalued operator
satisfying

Ywée HBy, \>0 Fve D(Fo): v+ AFo(v) > w, (3.1a)

v; € D(So), v; + )\50(1}1) Sw; € By = ||1}1 - ’1)2” < ||w1 — ’LU2||, (31b)
then it is not difficult to see that the strong closure of the graph of §y in B x %
produces an m-accretive operator §, which is therefore defined as

w€E F) & Fw, €Fo(vn): (Vn,wy) — (v,w) strongly in B x B. (3.2)

3.1 Scalar Conservation Laws
Consider the Cauchy problem for the following viscous conservation law in R?
Opu + div g(u) — eAu = f, u(0, -) = uo, (3.3)
where € > 0, ug € L'(R?) N L>°(R%), and the nonlinear function ¢ satisfies
¢ € CH(R,RY), ¢(0)=0. (3.4)
Consider the Banach spaces % := L'(R?), %, := L'(R%) N L>(R?) and the
operator §o(v) := div ¢(v) — eAv with domain
D(Fo) := {v € BoN H*(R?) : Fo(v) € By} (3.5)
Then §o satisfies (3.1a) and (3.1b) [11, Prop. 2.2, Lemma 2.4, Cor. 2.2] and
u = u(z,t) is a bounded variational solution of (3.3) if and only if ¢ — u(-,t)
solve the abstract (CP) for § given as in (3.2).
The limit case € = 0 is more delicate and was first studied by KrRUZKOV [22],
and later by CRANDALL [11] within the context of accretive operators in L!. The

operator g is now defined [11, Def. 1.1, Cor. 2.2] on v € %y = L' (RY)NL>(RY)
as the set of w € %, such that as

/R signg(v(e) = ) ((¢(0(x)) = 6(k)) V() + w(@)p(@))dz =20 (3.6)
for all ¢ € C°(RY), ¢ > 0, and k € R; here
signy(0) =0, signy(z) = % if x # 0. (3.7
As before, u(z,t) is a bounded entropy solution of (3.3) for e = 0 if ¢ — u(-, )
is an integral solution of (CP).

In both cases, ¢ > 0 and € = 0, the operator § is m-accretive in 4. Our
error estimates of Theorem 1 for the scheme

Un - Un—l

n

+div$(Uy) — eAU, = F,, (3.8)

are thus uniform in the viscosity parameter e.



3.2 A Finite Volume Method for Conservation Laws

Let 7 be decomposition of a bounded domain of R? into simplices K and let
d be the cardinal of 7. For each pair of adjacent volumes K, L € 7 there is a
discrete flur g1, € C°(R?) satisfying the structural properties

gK7L(u7 ’U) = _gL7K(v7 U), (39)
gk, is increasing w.r.t. v and decreasing w.r.t. v; (3.10)

we set gr,r(u,v) = 0 if K,L are not adjacent [19], [21]. We consider the
following semidiscrete piecewise constant finite volume discretization of (3.3)
with € = 0. Let u(t) := {uk (t)} ket be the semidiscrete solution of

(KIS0 + 3 1| Elgse  (Use(0), Uz (1)) = K fc), (3.11)
LeT

where |K|L| stands for the measure of the common side between K and L
(IK|L| = 0 if K, L are disjoint). The implicit version of (3.11) reads

Un,x —Up—1,
|K|H + Z \K|L|gr.. (Un.ic,Un.r) = |K|Fp k. (3.12)
n LeT

If u:= {UK}K677 Un = {Un,K}KGTa and S(U) = {S’K(U)}KGT : Rd — Rd is
defined by

1
Sx(U) === > |K|Llgk.L(Uk,UL) YU :={Ux}ker € R,

=

then (3.11) and (3.12) correspond to (CP) and (IS;) respectively for §. Observe
that (3.9) yields the properties

S KR () =0,

et (3.13)
ST IK Uik = Y KU1k + 70 Y K| Fuie.
KeT KeT KeT

Let us show that (3.9) and (3.10) imply § is m-accretive w.r.t. the L!-type
norm |[v||1 := Y g eq | K||Uk| in R Since § is continuous, it is enough to check
accretivity. We invoke an equivalent characterization of accretivity via the so
called duality map J : R — 28 (see (4.1) and (4.11) in §3): setting (see (3.7))

Jo(U) := {signy(Uk )} ke7, which belongs to J(U), (3.14)
the accretivity of § follows provided we show that for all U, V'
SWU)=3(V), Jo(U-V)) = Z (8x(U)—=Fx(V)) signg(Ux — Vi) > 0. (3.15)
KeT
By (3.9) we have
FU) =3(V), Jo(U-V)) =

= ( > kUi, UL) = gre.n(Vic, VL)) signg(Ux — Vi)
KeT LeT

= - Z ( Z 90, kUL, Uk) — gL,K(VL,VK)) sign, (U — V).
KeT LeT



Consequently, if

Ar,p = 9x,0(Uk,UL) — 9x,.(Vk, VL),
BK,L = signO(UK — VK) — signO(UL — VL),

we then infer (3.15) because

BU) =50, JoU = V) =5 Y AxiBicr >0
K,LeT

If Wi := Uk — Vg, the last inequality results from (3.10) and the properties:
WK,WL>O = BK7L=O,
WK,WL<O BK’LZO,

Wg, =W <0 Br,, <0,Ar, 1 <0,
Wg,-Wg >0 By, > 0,Agk,1, > 0.

(3.16)

R

Since § is m-accretive in R? w.r.t. the norm ||-||1, our error estimates of Theorem
1 1 are valid for this fully discrete finite volume method.
Let us now switch to the explicit scheme

Unx —Up-
‘K|u + Z |K‘L|gK,L(Un71,Ka Unfl,L) =0. (317)
" LeT

In order to apply Theorem 1, we have to check if § is ezplicitly T contractive for
some 7 > 0. Besides (3.9) and (3.10), we add now that the flux functions gx 1,
are Lipschitz continuous, i.e.

lgr,p(u1,v) — gi, (u2,v)| < Ag,plur —ug| Yui,ug,v €R. (3.18)

If we set 1
AR = —— K|L| Ak, X:= sup Ak, 3.19
K |K|L€ZT| | ‘ K,L KGI’;’ K ( )

then it is possible to prove that

if 7 A <1 then § is explicitly 7 contractive. (3.20)

3.3 Degenerate Parabolic Equations

Let © be a smooth bounded domain of RY, f € BV (0,T; %) with % := L*(Q).
Consider the initial-boundary problem for the following degenerate parabolic
equation in €

ou — AB(u) = f, u(0,+) = up, (3.21)

with 3 a maximal monotone graph in R? such that 0 € 8(0). The operator
F(v) := —AB(v), defined in D(F) := {v € LY(Q) : Bv) € W' (Q),AB(v) €
L' ()}, was shown to be m-accretive by BREZIS and STRAUSS [9]; see also [30].
This setting models a number of important physical processes. Within the class
B € WHe°(R,R), we have the Stefan problem for which (s) = s~ + (1 — s)™.
If, instead, 371(s) =1 — (s — 1)~ we have an elliptic-parabolic equation which
describes filtration with partial saturation.

10



Our error estimates of Theorem 1 apply to the scheme

U, —Up—1 _ Aﬁ(Un) — Fm (3.22)

Tn

irrespective of the regularity of the maximal monotone graphs (3 or of the solu-
tions.
Equations (3.3) and (3.21) may be combined together in R?

Oyu + divo(u) — AB(u) = f, u(0,+) = up.

It is shown by COCKBURN and GRIPENBERG [10] that under suitable assump-
tions on ¢ and (3 the ensuing operator §(v) := div ¢(u) — AB(u) is m-accretive
in #A. Therefore our error estimates are also valid in this case for the related
scheme.

3.4 Parabolic Equations with Hysteresis

We describe briefly a model due to VISINTIN [31]. Let y_, v+ be two maximal
monotone (possibly multivalued) graphs in R? such that

infy_(v) <supvyy(v) Vo eR, (3.23)
and let ¢ (v, w) be the hysteresis loop in R?

{+o0} if w < infyy(v),
[0, o0 if w e y-(v)\74(v),
oo = 4103 if supy_(v) < w < 74 (v),
p(v,w) : [—oo,0] 0 € 7 (0)\ e (0), (3.24)
{—oo} if w > supy_(v),
[—o0, +00]  if w €y (v) Ny (v).

Let Q and f be as in §3.3. We consider the parabolic system in Q x (0,7):
8tu + E — Au = fv atw - f = Oa 5 € go(u,w), (325)

with Dirichlet boundary condition for u and initial condition ug,wy. Equiva-
lently, if V := (u,w) and F := (f,0), we can write (3.25) in vector form

0V +AV)+ LV > F, (3.26)
where
D(A) = {V = (w,w) € R? s infy_(u) < w < sup 4 (u)} (= D),
AWV) ={(§ & :£€p(V)NR} VV € D(A),
and

LV := (—Au,0), D(L):= {(u,w) € L*(%R?) : u e Wy (Q), Au € L}(Q)}.

If D(A) # 0, then A is m-accretive in R? [31]; this follows from an argument
similar to that in (3.16). Moreover, if v_, vy do not grow faster than linearly at
+00, namely |z| < Cqlv| 4+ Cs for all v € R and z € y_(v), v+ (v) with constants
C1,Cs > 0, then the nonlinear (multivalued) operator § := A+ L is m-accretive
in L*(Q;R?). Our error estimates of Theorem 1 are valid for (3.26) and are the
first ones for this problem.

11



3.5 Hamilton-Jacobi Equations

Let H € C(R,R) be a Hamiltonian and let 4 =BUC(R?) be the space of
bounded uniformly continuous functions over R? with the “sup” norm. We
consider the Cauchy problem

Ou+ H(Vu) = f, u(-,0) = up, (3.27)

with ug € Z. Viscosity solutions of (3.27) have been constructed by CRANDALL,
EvaNs and Lions [13], [16]; see also [14]. If we define the domain D(F) of §
as the set of all viscosity solutions u € & of H(Vu) = f for some f € A, and
F(u) € A the set of all such f, then § is m-accretive in A [13].
Therefore, our error estimates of Theorem 1 apply to the scheme
Un =Un-t | gvu,) = F. (3.28)

Tn

A general way to approximate (3.27) [3] by a so called “monotone scheme” is to
introduce a family of maps S(h) : B(R?) — B(R?), h > 0, (here B(R?) denotes
the space of bounded real functions defined on R?) which satisfies the properties

u>v = S(h)u>S(hv Yu,ve BRY), (3.29a)
S(h)(u+k)=S(h)u+k Yuec BRY, keR, (3.29b)
%W — H(V¢) ash |0 V¢ CRY)NBRY. (3.29¢)

In this approach, the approximation scheme is given by Uy := uy and
U, = (1- %”)Un,1 + %”S(h)Un,1 + 1, (3.30)

which correspond to (ES;) for the operator

v—S(h)v

F'(v) = (3.31)
h
A result of Crandall and Tartar [17] (see also paragraph 4.2(b)) shows that
T satisfies (ES3) for 7 = max, 7, < h. Theorem 1 can thus be applied and

provides a flexible choice of the mesh P, satisfying the CFL-like condition 7 < h.

4 Differential Calculus in Banach Spaces

In this section we collect some basic functional analytic facts of Banach spaces
that will be instrumental in the subsequent discussion. We refer to [2], [18],
[24], [30] for more details and proofs.

Notation 4.1 (Multivalued Maps) We will often deal with multivalued maps
J:X —2Y, XY being given sets: we will use the symbol J(x) to indicate any
selection y € J(x), the same at every occurence of J(x) in a given formula.
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4.1 Accretive Operators.

4.1(a) Duality Map. We will denote by #* the dual space of %, endowed
with the dual norm || - ||«; (-,-) is the duality pairing between % and %*. The
duality map [30, p. 91] J : B — 2% is defined by

Jw) = {v" € & : 0"l <1, (w,0") = [loll}: (4.1)

for every v € A, J(v) is a nonempty, weakly* compact, and convex set of B*,
with || J(v)||« =1 if v # 0. We present now three relevant examples.

1. If & is a Hilbert space, then we can identify #* with % and in this case

J(v) = mey for every v #0.

2. If = L'(2), Q being an open subset of R?, then #* = L>(Q) and
J(v) = sign(v).

3. If # = CY(Q) is the completion in the maximum norm of the space of
continuous functions with compact support, then %* = M () is the space

of finite (signed) measures p with Jordan decomposition p = p* —p~ and,
for v £ 0,

Q)+ () =1
peJw) &  suppput C{reQ:v(x)= [vlleo@)ls
supp ™ C {z € Q2 v(x) = [y}

We thus see that J(v) is composed of measures with unit mass and support
in the set of extremal points of |v].

Examples 2 and 3 show that the duality map J is in general multivalued.

4.1(b) Directional Derivatives of the Norm, Pseudo-Scalar Product.
The duality map is strictly related to the differentiability properties of the norm
of A. First of all, we note that the map A € R — ||w + Av]| is convex for all
v,w € AB. Then, the directional derivatives of the norm satisfy:

[w + Mol = flw]| _ .

R e ]

[Ua w]+ = 1;?(} A\ 250 2\ ’ (423‘)
—|lw—=A — |lw =X
SN L o 1 Vi W 1 e VI I,
Alo A A>0 A
[-,-]+ are called pseudo-scalar products. We observe that
['U’w]+ = [_’Uv _w]Jr = _[_an]* = _[U’ _w]*a (4.3)
and
|[U7w]ﬂ:| < HU||7 [U,U], = [U7U}+ = HU” Vo,we A. (4.4)
The duality map and the pseudo-scalar product are related by
[v,w]- = min (v,w*), [,w]y= max (v,w"). (4.5)

w*eJ(w) w*eJ(w)
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In light of (4.2), (4.5) shows that J is the subdifferential of the norm || - || of #
[2, Chap. II, 2.2]. Moreover, we have the sub-superadditivity properties

[v,2]— + [w,z]- < [v+w,z]- (4.6a)
< o2+ [w, 2]y (4.6b)
<[v4w,zl4 <[v, 2]+ + [w, 2]+ Yo,w,z e B (4.6¢)

Ift € [0,7] — u(t) € £ is an absolutely continuous and almost everywhere
differentiable map, using (4.2) we see that

d
S [u(®) = ol = [0/ (1), u(t) = v]- (47)
= [/ (t),u(t) —v]; Vv e B, ae. on (0,T).
Since [-,-]— (resp. [, -]+ ) is the supremum (resp. the infimum) of a family of maps

which are contractions with respect to the first argument and continuous w.r.t.
the second one, it is also 1-Lipschitz continuous w.r.t. to the first argument and
and Ls.c. (resp. w.s.c.) with respect to the second one, i.e.

|[v, 2] = [w, 2] < [lv —wll, v, 2]+ = [w, 2]+ | < [Jo —wl, (4.8)

lim inf[v, wy,]— > [v,w]_,

; T4+o00
1 =w = < 4.9
nioo Y lim sup[v, w,]+ < [v,w]4. (4.9)
nl+oo

4.1(c) Accretive Operators. Let §: % — 2% be a multi-valued operator
with proper and nonempty domain

D(F):={veB:Fq)+0a}.

With Notation 4.1 in mind, we see that § is accretive, i.e. it satisfies (IS3), if
and only if
[S(Ul) - S’(vg),vl — U2]+ >0 Yovi,v € D(%) (410)

This characterization cne be written in terms of the duality map J via (4.5) as
follows

Vw; € F(v), i=1,2, Fz*e€J(vy—wva): (wy —we,z") >0. (4.11)
Observe that the map
A= Hvl — Vg + /\(S(vl) — S(vg)) H is not decreasing in [0, +00), (4.12)

because it is convex and has a minimum at A = 0.
5 is closed if its graph is a closed subset of & x Z. An accretive § is mazimal
if
[f —8(w),v—wl+ >0 VweDEF) = [feF). (4.13)

Finally, as mentioned in the introduction, § is m-accretive if (4.10) holds and
Vwe B, Ve>0 FveDEF): v+efv)dw. (4.14)

Every m-accretive operator is also maximal-accretive [30, Chap. IV, Prop. 7.2]
(the converse is false in general, but it is true in the framework of Hilbert spaces)
and every maximal-accretive operator is closed.
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4.1(d) Yosida Regularization. For 7 > 0 we introduce the resolvent op-
erator

Jr=I+75)7Y v, =3.(v) & v +7150,) 30, (4.15)
which is a contraction of #, and the Yosida regularization of § defined as
v —J-(v) . ~
§r:ve B — ————=, with the property F,(v) € F(J-(v)). (4.16)
T

It is well known that §, is a 27~ !-Lipschitz accretive operator on % [30, Propo-
sition 7.1]. Moreover, writing v, + 7§(v;) 3 v, subtracting the trivial identity
v+ 7F() 3 v+ 7F(v), and using (4.10) in conjunction with (4.16), we obtain

18- < 8l Vv e D). (4.17)

4.2 Explicitly Contractive Operators.

4.2(a) General Properties. First of all, let us recall that an operator
9 : B — P is non expansive iff

19(0) = W)l < flv —wl| Vv, we % (4.18)

it is easy to see that every convex combination of non-erpansive operators is
non expansive again; moreover if §) is non-expansive then I — ) is m-accretive
(use (4.6b) and (4.4)).

For a fixed 7 > 0, we say that § is a T-explicitly contractive operator if

D(F) =% and I-—7F is non-expansive. (4.19)
Since

I-NF=2(I-718)+(1-2), 0<A<T, (4.20)
is a convex combination of non-expansive operators, (4.19) is equivalent to (ESs)
and (ES3).

We say that § is strongly T-explicitly contractive if the map
A |lor = vg = A(§(v1) — F(v2))|| is non increasing in [0, 7]. (4.21)

Since the map defined by (4.21) is convez, in fact it is non increasing in (—oo, 7].
Of course, a strongly T-explicitly contractive operator is also T-explicitly contrac-
tive. As we already announced in the introduction, we have:

Lemma 4.2 Every T-explicitly contractive operator § is 27 '-Lipschitz and
satisfies
[F(v) —F(w),v —w]- >0 Vov,we B; (4.22)

in particular, § is m-accretive.
ProOOF. From (ES3) we get for every vy, vs € B,
T[[§(v1) = F(w) | < (78 (01) = v1) = (7T (v2) — v2)[| + [[o1 — va| < 2w — v2l],

which shows the Lipschitz character of §. In order to prove (4.22) we simply
observe that just by definition

i v —wl = (v = w) = A (v) — F(w)) |l
[§(v) = §(w),v — w]- =lim -

>0,

whence § is accretive because of (4.5) and (4.10). Finally, it is well known that
every Lipschitz and accretive operator is also m-accretive [18, Cor. 11.9.2]. 1
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It is interesting to notice that every Yosida regularization of an m-accretive
operator is explicitly contractive; in fact, it satisfies the stronger property:

Lemma 4.3 If § is m-accretive, then §, is strongly 7-explicitly contractive.

ProOOF. We already know that §, is an everywhere defined single-valued op-
erator. Choose A < 7 and observe that setting w;(A) := v; — AF,(v;) we have

wi(A) = Jr (Vi) + 787 (v3) — A7 (vi) = Jr(v5) + (T — X T (vi).
Since §-(v;) € F(J-(vi)), by (4.12) we conclude the assertion. |

We can revert the previous lemma as follows.

Lemma 4.4 FEvery strongly T-explicitly contractive operator § can be written
(in a unique way) as the 7-Yosida regularization of an m-accretive operator &.

Proor. We define & as

Gv) :=F((I —78) ") = {F(w) :v=w—7F(w)}, (4.23)
D(®):={veB:v=w-—71Fw) for some w € B}. (4.24)
Now we check that & is accretive: so we fix v1,v3 € D(&), wy,wy € £ with
w; — 78 (w;) = v;, and note that
Hv1 — v + A(6(v1) — &(v2)) H
= [Jwr = 7§ (w1) = (w2 — 7F(w2)) + A(F(w1) = F(w2))||  (4.25)
= [Jwy — w2 + (A= 7) (F(w1) — F(w2))|
is a not decreasing function w.r.t. A, by definition (4.21). In order to check that

& is also m-accretive, we simply observe that by definition v := w — 7§ (w) is a
solution of the equation

v+ 76(v) > w, for every choice of w € A. (4.26)
Finally, if v is the (unique) solution of (4.26),

& (w) = w—v _ w— (w—7F(w)) ~ F(w),

T T

as asserted. |

As a last result for these class of operators, we present a useful characteriza-
tion of strongly 7-explicitly contractive operators in Hilbert spaces, which is
intimately related to a coercivity type property.

Proposition 4.1 Let B be a Hilbert space with scalar product (-,-). Then § is
a strongly T-explicitly contractive operator iff

(F(v1) = F(v2),v1 — v2) > 7||F(v1) — F(wa2)||?, Vui,vs € B. (4.27)
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PrOOF. We simply take the derivative of the (square of the) map (4.21)
02 gxllor = 2 = A (o) = 3(e) | =
= —2(F(v1) — F(va2),v1 — v2 = A(F(v1) — F(v2))), VYA€ 0,7],

and we deduce (4.27) upon choosing A = 7. The converse is trivial from the
previous equality. |

Corollary 4.5 Let B be a Hilbert space with scalar product {-,-). Then § is a
T-explicitly contractive operator iff it is strongly 7/2-explicitly contractive.

PROOF. § is a T-explicitly contractive operator iff
[or = v = 7(F(v1) = F(w2))|> <l —wal* Vor,00 € B
Since &£ is a Hilbert space, the previous inequality is equivalent to
—27(v1 — w2, F(v1) = F(va)) + 7°[[F(v1) — F(v2)|* <0,

i.e.

.
(01 = vz, 8(01) = §(v2)) 2 518(v1) = F(w2)II”
Applying Proposition 4.1, we deduce the assertion. |

Remark 4.6 In view of Lemmas 4.3, 4.4 and Corollary 4.5, the class of explic-
itly contractive operators in a Hilbert space coincides with the class of Yosida
regularizations up to a factor 2 in the parameters.

4.2(b) Ezxplicitly Contractive Operators w.r.t. L' and L* Norms.
Proposition 4.1 gives a direct characterization of explicitly contractive operators
in the case of an Hilbert norm. Now we want to show other useful characteri-
zations in the case of norms of L!, L>-type.

First of all we recall a crucial result of CRANDALL and TARTAR [17].

Lemma 4.7 Let (Q,.7, ) be a measure space.
1. If 9 : LY(Q, .7, u) — LY, .7, 1) is an operator satisfying

/ﬁ(u)du:/udu Yue LNQ,.7, 0. (4.28)
Q Q

then it is non expansive (4.18) if and only if it is order preserving, i.e.

u<wv p-a.e inQ = Hu) <HW) p-ae in Q. (4.29)

2. If 9 : L (Q, S, u) — L>(Q, .7, 1) is an operator satisfying
Hu+e)=9Hu)+c Yue L>®(Q, 7, pn), ceR, (4.30)
then it is non expansive (4.18) if and only if it is order preserving (4.29).

Remark 4.8 In the second statement of the previous lemma it is always pos-
sible to replace L (9,7, u) by B(2) (the space of the bounded real functions
defined on Q with the “sup” norm) or by any closed subspace containing the con-
stant functions. In this case no measures are involved and the order preserving
property (4.29) should be intended pointwise everywhere.

17



Corollary 4.9 Let § : R — R? be a given locally Lipschitz map with compo-
nents §1,...,8q4 : R* = R, and let ay,...,aq be given positive numbers; we
denote by || - |1, - leo Tespectively the norms in R? defined by

d
[lv]]1 := Zai\vﬂ, [V]|oo := sup alv;| Yov=(vi,...,0q) €ERY  (4.31)
P 1<i<d

1. Suppose that

d
D aigi(v) =0 YveR: (4.32)
i=1
Then § is explicitly 7-contractive w.r.t. the || - ||1-norm if and only if
— <0 ae inR® for1<i#j<d; (4.33)
81‘]'
i 1 . .
0< o5 <= ae inRY for1<i<d. (4.34)
Ooxr; — 7
2. Suppose that
d
I8
> Si_ 0 ae in RY, fori=1,...,d, (4.35)
- an
j=1
or, equivalently, that for every choice of x = (x1,x9,...,74) € R and

i=1,....d
Si(v1 +e,za+e,...,xqg+c¢) =Fi(r1,22,...,24) VeceER. (4.36)

Then § is explicitly 7-contractive w.r.t. the || - ||oo-norm if and only if
(4.33) holds.

4.3 Properties of Integral Solutions.

4.3(a) Inequalities in the Sense of Distributions. We recall here a
definition which we will extensively use in the following.
If ¢ € CY0,T),¢ € L*(0,T), then we say that

iC +¢<0 in 2(0,T) if and only if
dt

8 (4.37)
(B -+ [ Qdr<o vo<a<ps<T

Observe that if ¢ is absolutely continuous, i.e. ¢ € WH1(0,T), then (4.37) is
also equivalent to the more familiar

%C(t) +((t) <0 forae. t € (0,T). (4.38)
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4.3(b) Functions of Bounded Variation. We denote by BV (0,T; %)
the Banach space of functions f : [0,7] — 2 such that

J

Var f := sup D Nf(r) = 1)l < +o0, (4.39)

0<ro<ri<...<ry<T =1

with the norm
I fllBv(o,r;) == I £(0)]| + Var f. (4.40)

By extending f(¢) := f(0) to (—o0,0), it is not difficult to see that [7, Appendix]

h T
/ 1£(8) — FO)] dt + / 1F(6) — £t — )] dt
0 h (4.41)

T
=/ lf(t) = f(t—=h)||dt <hVarf Vhe]|0,T].
0

4.3(c) FEwvolution Equations: Strong and Integral Solutions. Let §
be an accretive operator in 4. Given

an initial datum uo € D(F) and a function f € L*(0,T; A), (4.42)

we say that u € C°([0,T]; %) is a strong solution of the Cauchy problem

(Lya

if u is also absolutely continuous in [0, 7] and it satisfies (CP) at almost every
point; in particular u(t) € D(F) for a.e. t € (0,7T).

It is possible to write an integral formulation of (CP) which will turn out to
be useful: since u'(t) = f(t) — £(t), &(¢) € F(u(t)), by (4.7) we get for all v € B

Llul) — o)) + [Fut) — F),u(t) — v]s <0, ae. in (0,T), Vv € B, (4.44)

where F(u(t)) denotes the L'(0,T; %) selection £(t) introduced before. If v €
D(5F), by (4.3), (4.6¢) and (4.10) this last formula yields

Sllu®) ol + [50) — f(@,u(t) el <0, VoeDE).  (445)
We say that u € C°([0,T]; #) is a weak integral solution (in the sense of
BENILAN [4]) if it satisfies (4.45) in the sense of distributions (4.37).

It is clear that strong solutions are also integral solutions. Conversely, if §
is maxzimal accretive and wu is a differentiable integral solution, then u is also a
strong solution.
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4.3(d) Existence, Uniqueness and Regularity Results [15, 4, 12]. If
§ is m-accretive, then for every ug € D(F) and f € L'(0,T; %) there exists a
unique weak integral solution u of (CP). The map (ug, f) — wu is non-expansive,

i.e. if v is the integral solution w.r.t. vg, g then

sup |lu(t) —v(t)[| < [|uo — voll +IIf — gllLr(0,7:2)- (4.46)
t€[0,T)

Moreover if ug € D(F) and f € BV(0,T; %) then we introduce the following
measure of regularity and compatibility of data

plun. )= inf (If(0)=2l+Var f) ¥uo € D). f € BV(O.T:), (447

and we realize that u is also Lipschitz continuous with values in Z (see also [30,
Chap.1V, §8], [24, Chap. 5, §4], [2, Chap.III, §2]) and

[ut) —uls)l| <[t — sl p(uo, f) Vst €[0,T]. (4.48)

Consequently (4.46) and (4.48) suggest a simple way to estimate the modulus
of continuity of a general integral solution u of (CP) in terms of the data. We
introduce the following definition which is intimately related to the Peetre’s
K-functional [5] (see also [6] for a similar setting).

Definition 4.10 (Modulus of Regularity) For allv € B, f € L'(0,T; 8),
the modulus of regularity w(-; v, f) is the (non-decreasing, concave) function
defined in the interval [0, 400) by

wies v, ) i=inf {[lv = 2 + 1 = ¥l 0,0 +p(z, ) -

(4.49)
2 € D), e BV(O,T;%’)}.
A standard density argument shows that
up € D(F),f € L0, T;8) = Eﬁ)lw(a; ug, f) =0, (4.50)
whereas, taking z = ug, ¥ = f one gets immediately
up € D(F), f € BV(0,T;%8) = wle uo,f)<eplug,f). (4.51)

Combining (4.46) and (4.48) it is easy to see that the modulus of continuity of
the integral solution u of (CP) w.r.t. ug, f can be estimated by

[t—s|<e = |ult)—u(s)|| <2w(e/2; ug, f). (4.52)

4.3(e) Piecewise Constant Functions. Let us denote by PY(P) the space
of piecewise constant functions on the grid P of (1.1)

PO(P) := {\i/ 0,T) = B U =0, ift € (b1 ty], n=1,... N}. (4.53)

There is a natural projection operator I1% : L!(0,T; ) — PY(P) defined as
tn

U =T%) < U, = W(t) dt, (4.54)

tn—1
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which is non-expansive w.r.t. the L'(0,T; %)-norm and variation diminishing,
when we choose Uy = ¥(0) = ¢(0)

U =T1I%¢ = Var¥ < Vare. (4.55)
Therefore, in case f = F € P°(P) it is easy to check that the computation of

w(+;v, F) just invokes a minimization on a finite number of variables in Z:

w(e; v, F) := inf {||11 — 2|+ I1F = ¥, +ep(2,0) - (4.56)
ZED(g)"I’EPO(P)}' |

5 Relaxed Solutions: Motivation

In this section we exploit (IS7) and (ES;) to construct relaxed solutions to (CP).

We recall (cf. (1.4), (1.5)) that U(¢) is the piecewise linear interpolant of the
values {U,})_, on the grid P = {t,})_, of (1.1), and that U(t), F(t) are the
piecewise constant functions which respectively take the values U,, F,, in the
interval (t,_1,%p].

5.1 Implicit Euler Scheme.

We first deal with the implicit method (IS;).

Theorem 2 Let {l[n}gzo be the discrete solution of the Euler implicit scheme
(IS1,2,3) and let U,U, F be defined in (1.4) and (1.5). Then

%||U(t)—w||+[8(0(t)) —F@t),Ut)—w]y <0 in 2'(0,T), VweB, (5.1)

where F(U(t)) denotes the L*(0,T; B) selection &(t) := F(t) — U'(t).

PROOF. Since U(t) and ||U(t) — w| are piecewise C* functions, we will show
that (5.1) holds a.e. in (0,7). Let us suppose that t € (t,—_1,t,] for a fixed n
between 1 and N. Since

U'(t) = Un—Unot gy (tn—1,tn),
Tn
we deduce that U, U satisfy
U't) +3U®) 2 F(t) Yt (tno1,tn). (5.2)

Moreover, since U(t) is linear, for every w € £ the map
t— [U(t) —w| is convex in [t,_1,tn];

in particular its time derivative is nondecreasing and is bounded above by the left
derivative at t := t,,. Therefore, in view of (4.2b), we have for a.e. t € (t,,—1, 5]

U () — wl| — U (tn — A) — ]|
X
g 1) = 0]l = [U(tn) —w = AU (1))
Al0 \
= U0, U(ta) — w- = [0, 0() - wl-

d .
HIU® = ] < lim
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Taking (5.2) into account and setting £(t) := F'(t) — U'(t) € F(U(t)), we get

LNU() — wl+le) — F(0). T () — wly
<[U(6), U (1) = w]- + [~U"(6), U(t) - w]s = 0,

(5.3)

where we have used (4.3). We thus conclude that the pair (U, U) satisfies the
dissipation inequality (5.1). |

5.2 Explicit Euler Scheme.

We now consider the explicit method (ES;) and we introduce the auxiliary
piecewise linear function U (¢, w) interpolating the discrete values {||U,, —w]|}2_,
for every w € Z; thus for every w € &

Ut,w) = LO)|Un — w]| + (L =€) |Un-r —wll, VEE [tuortal,  (54)

where .
0t) = —2=L Vie (thoy,ta]. (5.5)

Tn

The reader could compare this approach with the analogous one adopted in [1,
Chap. 5].

Theorem 3 Let {NUn_}szEo be the discrete solution of the explicit Euler scheme
(ES1,2,3) and let U,U,F be defined in (5.4) and (1.5). For every choice of
w € D(F)

%U(t,w) +[Fw) — F@),U(t) —w]y <0 in 2'(0,T). (5.6)
PROOF. (From (ES;) we deduce
Up=Un_1 — 1F(Upn_1) + mnFp. (5.7)
Since (ES3) yields
[Un-1 = 708 (Un-1)) — (w — mF(w))|| < [|[Up-1 —w|| Ywe B,
with the aid of (4.2a) and (5.7), we can write

[Un = w|| = [|Un—1 —w|| < [[Un —w|| = [|Un — w+ 70 (F(w) — Fn) ||
< —m[F(w) = Fo, Un — w].

We have thus arrived at
U — wll = [[Un—1 — w|| + 7 [§(w) — F, Up —w]4 <0,

which can be equivalently written as the dissipation inequality (5.6). |
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5.3 Yosida Regularization.

For 7 > 0 let J,, §, be the resolvent and the Yosida regularization of § in-
troduced in (4.15) and (4.16). For every ug € %, f € LY(0,T;%) Cauchy-
Lipschitz-Picard theorem [8, Theorem VII.3] entails the existence of the strong
Whi([0,T); ) solution u, of

{Z;Eg)):i;(ur(t)) = f(t)’ te [OvT]v (5.8)

To prove a dissipation inequality for u., we introduce the auxiliary functions

fr(t) = 71_/(: e~/ f(s)ds, solutions of {Tf;(t) +]{:((é; : (J)c.(t)’ (5.9)
Theorem 4 The functions
r (L w) = ur(®) = 7o (0) —wll, T (t) == 3e(ur () (5.10)
satisfy the dissipation inequality
iaT(tvw) + [3(737(15)) - fr(t)aaT(t) - UJ]+ < 0 n -@/(OaT)7 (511)

dt
where F(t,(t)) € LY(0,T; %) denotes the selection &(t) :== - (ur(t)) € F(u-(t)).

PrROOF. In view of (5.8) and (5.9) we have

4
dt
whence, invoking (4.7) and (4.16),

(ur(t) = 7f7(t) + 8- (ur(t)) = f-(t) V1 €]0,T], (5.12)

d . d
G Ur(tw) = [ (ur(t) = 7f7 (1)) ur () = 7f7(t) — w]-
= [fT _‘ST(UT)7UT - Tf‘l' - w]*

:[fT_uT_’a‘r

JUr — Tfr —w]_
-

= l[ﬂT—w—(uT—TfT—w)7uT—TfT—w],

IN
S

[Gr —w— (ur — 7fr —w), Uy —w]_
= [fr — 8 (ur),r — ],
which implies (5.11). In the last inequality, we used the monotonicity property
[v—w,wl_- <[v—w,v]- Vv,wée B,
which follows directly from (4.6a,b,c). This completes the proof. ]

Remark 5.1 Observe that in the homogeneous case f = 0, equations (5.9) and
(5.10) reduce to the considerably simpler form

@) =0, a,(t,w):=|u(t) —wl, G (t) =Jr(ur(t)). (5.13)
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6 Relaxed Solutions: Definition and Compari-
son Principle

The novel concept of relazed solution of the Cauchy problem (CP)

(oo

for an accretive operator § is now introduced and fully discussed. This concept
is inspired in (5.1), (5.6), and (5.11).

Definition 6.1 (Relazed solutions) We say that a couple of functions
w:= (@,u) € C°([0,T] x %;R) x L'(0,T; B) (6.1)
s a
strong relaxed solution of (CP) w.r.t. ug € 4, f € L*(0,T; B) (6.2)
if (there exists a suitable selection &(t) € LY(0,T; B) of F(u(t)) s.t.)
%ﬂ(t,w) FIEW®) — FO),a(t) —w], <0 in Z'0,T), YweB,  (63)
w(0,w) < |lup —w| Ywe RB. (6.4)

We say that u

= (@, @) as in (6.1) is a weak relaxed solution of (CP) w.r.t.
ug € B, f € LY0,T;

. B) if
Lat,w) + ¢~ f@),5(0) ~w]- <0 m FOT), YweDEF), (65)
(0, w) < |lup —w|| Yw e D(F), (6.6)

for all ¢ € F(w). The discrepancy of a relazed solution is defined by

T
Ay = /0 Sult) dt, (6.7)

where, for a.e. t € (0,T), 6y (t) 1= sup,cg |u(t, w) — [|a(t) — w]|.
The deviation of two relaxed solutions w,v at the time t € [0,T] is defined by

D(tiu,v) = inf, (ﬂ(t,w)—k@(tw)). (6.8)

Example 6.2 (Implicit Euler Scheme) In view of Theorem 2, the pair u :=
(U,U) with U = ||U — w]|| is a strong relazed solution w.r.t. Uy, F' of (CP), and

ty, — 1

du(t) = U, — Up—1l| Vit <t <tp,

n

L (6.9)
A, = 3 ;TRHUH —Up_1].
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Example 6.3 (Explicit Euler Scheme) In view of Theorem 3, the pair u :=
(U,U) is a weak relazed solution w.r.t. Uy, F of (CP). Compared with Example
6.2, where U(t,w) is the norm of the piecewise linear function U(t) — w, now
U(t,w) is the piecewise linear interpolant of the norms NUn — w3y

U(t,w) = £(t)|Un — wl| + (1 = €&))1Un-1 — wl.
Using this expression, it is easy to see that d,,(t) and A,, also satisfy (6.9).

Example 6.4 (Yosida Regularization) In view of Theorem 4, the pair u :=
(tr,u,) defined in (5.10) is a strong relaxzed solution w.r.t. ug, fr of (CP) with

u(t) = llur = 7fr = Jr(ur)ll = 718+ (ur) — f]l;

A, =7 Var(u, — 7f;), (6.10)

because
Sr(u‘r) - f'r = ST(UT) - f+f - f‘r = —'LL; +Tf7/"

Remark 6.5 A strong relaxed solution is also a weak relaxed solution. Notice
that u is a strong (or integral) solution of (CP), as defined in §4.3(¢), if and
only if the couple

a(t,w) = fult) —wll, alt) == u(b), (6.11)

is also a relaxed strong (respectively, weak) solution of the same equation with
discrepancy A, = 0.

Remark 6.6 Observe that ©(t; u, v), together with d,,(t), d,(t), provide con-
trol of || — ©]|. In fact, for every z € #

[a(t) —o@)| < [lu(t) - 2[| = a(t, 2) + a(t, 2) + (¢, 2) + ||z = o(B)]] = 0(¢, 2),

whence

[a(t) =@ < du(t) +D(tu,v) + 6y (1).

In particular, we have the L!-error bound

T
||12—17||L1(0,T;33) S Au+Av +/ ’D(t,u,v) dt
0

Theorem 5 Let us assume that

u := (@, @) is a strong relazed solution w.r.t. ug, f in the interval (0,T),

v = (0,0) is a weak relazed solution w.r.t. vo, g in the interval (0,T).
Then, the deviation D (T;u,v) of u and v at time T satisfies
D(T;u,v) < fluo — voll + IIf — gllrr(o,m;2) + 4Q(Au + 5045 uo, f),  (6.12)

where the regularity function 0 associated with ug, f is defined as follows in
terms of the modulus of reqularity w of Definition 4.10:

(55 uo, f) = inf (w(5/2; o, f) + Qi) Vo> 0. (6.13)
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Remark 6.7 Recalling (4.47) and (4.51), it is easy to see that
up € D(F), f € BV(0,T:8) = Q8 uo, f) < Vdpluo, f).  (6.14)
A standard density argument yields

%%19(5; w, f) =0 Ywe D), fel0,T;2). (6.15)

The proof of Theorem 5 is based on the next three lemmas concerning ex-
tension, comparison, and stability of relaxed solution.

Lemma 6.8 (Extension) Let u := (a,u) be a strong (weak) relaxed solution
w.r.t. ug, f in (0,T) and let z € D(F), 2 € §(2) be given. If we extend u, f,&
fort <0 as

a(t,w) = a(0,w), a(t):=z &) =/f({t) =2 (6.16)
then w is a strong (weak) relaxed solution w.r.t. ug, f in (—e,T) for all € > 0.
PROOF. It is a simple verification of (6.3) or (6.5) in 2'(—¢,T). |
Lemma 6.9 (Comparison) Let us fix e >0 and assume that

u = (4, a) is a relazed solution w.r.t. ug, f in the interval (—e,T), (6.17)

v := (0,0) is a relazed solution w.r.t. vo,g in the interval (0,T), (6.18)

and at least one of them is strong. Then we have

0

T

(T, u(s)) + 0u(s) ) ds < 0(0,4(s)) + du(s) ) ds
e P
[ ) = gl dsdt + 2(8u + A,

[¢]

where QG r denotes the strip (2.9) of Figure 1.

Remark 6.10 To see that this is indeed a comparison result, we apply it to
Example 6.2 with u = (||[U — w||,U) and v = (||u — w||, u), u being an integral
solution of (CP) (see Remark 6.5). We thus get an estimate for the error

T T _ B
[ -velas < [ (@) - 0]+ 106) - Ues)1)ds
T—e T—e (620)

-/ " (o(Tae) +6u5)) ds.

T—e

PRrROOF OF LEMMA 6.9. It is not restrictive to assume that u is a strong relaxed
solution. Let e = (e1,e2),h = (h1,hs) be the auxiliary vector fields given by

e(s. 1) i= (als, (1)), 5(t, a(s)) ), (6.21)
h(s,t) = ([6(s) = £(5), a(s) — o(0))1, [E(5) — 9(0),0(0) — u(s)] ). (6:22)
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Then (6.17) and (6.18) yield

%el(s,t) +hi(s,t) <0, in 2'(—e,T) forae. te(0,7), (6.23)
%eg(s,t) +ha(s,t) <0, in2'(0,T) forae. se(—¢T), (6.24)

whence
dive(s,t) + h(s,t) <0 in 2'((—e,T) x (0,T)), (6.25)

with
h(S,t) = h1(57t) + h2(57t)

> =[f(s) —g(t), uls) — ()4 = = f(s) = g(D)I

In order to prove (6.19), we simply have to apply (a slightly modified version
of) the Divergence Theorem in the domain Q6.1 of Figure 1; see Lemma 6.15
at the end of this section for a rigorous proof. This gives, at least formally,

T 0
/ ea(s,T)ds < / e2(s,0) ds
T—e —&

+ /T (eg(t, 1) —er(t,t) + (er(t —e,t) —eat — 5,15)) dt - (6.27)
0
[ = gte)) st

Q6,7

(6.26)

Using the definitions of . (¢) and &,

eg(t,t) — el(t,t) = ~(

), we obtain

(t
u(t)) — IIU() o(t)
)~ @

and
er(t —e,t) —es(t —&,t) =t —&,0(t)) — |a(t — &) — v(t)]| (6.28)

Upon adding fg_a du(s)ds to the left-hand side of (6.27), and extracting the
quantity fEE du(8)ds from (6.28), we get the asserted estimate (6.19). |

Corollary 1 Let us fir € > 0 and assume that

u = (@,u) is a relaxed solution w.r.t. ug, f in the interval (0,T),  (6.29)

v = (0,0) is a relazed solution w.r.t. vo, g in the interval (0,T"), (6.30)

and at least one of them is strong. Then we have

T
£ (3(0a(6)) + () ds < luo = ol + 11 = gll3 07

T-e (6.31)
Ay + Av> '

+2 (w(5/4; uo, f) + .
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Proor. We fix z € D(F), z € §(=), extend 4,
and apply Lemma 6.9. In view of (6.4) and (

a, f for t <0 as in Lemma 6.8,
6.6),
right-hand side of (6.19) become

the first two terms on the
0
/ 9(0,u(s)) ds < €l|vo — 2| < €llvo — uol| + €luo — =,
—€
0
0u(s)ds < ellug — z||,

—€

whereas the integral term in Qf - can be bounded by

[, e -snasas [

(170 = @)l + 1) = F0)1) ds

0,T

== [l - glde+ [ 1) - 50l ds.
0 0,T

@5

The last integral can be estimated as follows for every » € BV (0,T; A):

I,

2
1£(5)= F(0) 1 ds b < 2 f a0 mmy + S (I160)— 211+ Var ). (6.32)

In fact, setting ¢ (¢t) = 2 for ¢ < 0, we have

[ W) - swlasar
Q5.

0

</QE (If(s) = ()l + Ml (s) =@ + () = fFD)]]) ds dt

(6.33)
<2|f —Ylrior2 + /OT </0€ l(t) — ¥ (t — h)|| dh) dt,
and, invoking (4.41),
T €
[ ([ 1wt = v - mpan) a
€ hAT T
<[ () mwe-saes [ ot -ue-mia)a ©30

€ 2
g/o (hAT) (12 = $(O)]| + Varw) dh < = (|2 = $(0)]| + Var ).

Hereafter, we use the notation

a Ab:=min(a,b), aVb:=max(a,b).

Substituting these estimates into (6.19) and taking the infimum w.r.t. z, 2 the
definition (4.49) of w yields (6.31).

|
Now we establish a sort of stability estimate for strong relaxed solutions.
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Lemma 6.11 (Stability) Let ¢ > 0 be fized and let w = (U, u) be a strong
relaxed solution w.r.t. ug, f in (0,7). We have

T
A
][ (8T 5(s)) + 6u(5)) ds < 2((e/4; w0, 1) + 22). (6.35)
T—¢

PrOOF. We apply the same extension argument of the previous corollary and
the same reasoning of Lemma 6.9 to the couples u = v = (4,u). We observe
though that in this case the vector field e defined by (6.21) satisfies e (¢,t) =
es(t,t). Therefore, (6.27) and (6.28) become

0

/T (a(T,a(s))Jréu(s)) dsg/ (0, a(s)) ds

T—e —e

+/O (ﬂ(s,a(8+6)) — llals) *ﬁ(SJFE)”)dS

—€
+/ I f(s) = f(t)]| dsdt + 2A,,.
0,7
In view of (6.16), we readily have @(0, @(s)) < |Jugp—z|| and a(s, w)—||a(s)—w] <
|lug—=z|| for —e < s < 0. Finally, arguing as in Corollary 1, we obtain (6.35). 1

Remark 6.12 To verify that Lemma 6.11 gives indeed an estimate of the “time
regularity” of u, we apply it to Example 6.2 with u = (||JU — w||,U). We obtain

£ v < f (5000 + o) ds

T—¢ T—¢
— Au 3 = 2Au
< 2(w(e/4; Uo, F) + ?) - 5(||F1 ~ §(Uo) + Var F) + ==,

We then see that this extends (2.13) to nonzero forcing F, and realize the

presence of the additional term MT“. This result is not sharp for Example 6.2.

Remark 6.13 If u is a weak integral solution of (CP) and v = (|lu — w|,w),
as in Remark 6.5, then (4.52) gives (6.35) directly.

PROOF OF THEOREM 5. We add (6.31) and (6.35), and observe that

/ ! (31 (5)) + BT, (s))) ds > D(T:u, )

T—¢

to end up with

4N, + 27,
D(T;u,v) < ||ug —voll +I1f — gllr0,1;) + dw(e/4; uo, f) + —

Taking the infimum w.r.t. € > 0, we get the asserted estimate (6.12). |

Remark 6.14 Since the comparison Lemma 6.9 and its Corollary 1 make no
distinction between strong and weak solution, so that the modulus of regularity
w of either u or v could be used, we may wonder about the assumption that w
is a strong relazed solution. This enters in the main estimate (6.12) of Theorem
5 via Lemma 6.11, and is consistent with step V of §2. The following result
reverts this situation provided u is a weak integral solution.
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Corollary 2 Let u be an integral solution of (CP) and a(t,w) := ||u(t) — w||,
a(t) :== u(t) be as in (6.11) so that

u = (4, a) is a weak relazed solution w.r.t. ug, f in the interval (0,T)
with discrepancy A, = 0. Let

v := (0,0) be a strong relazed solution w.r.t. vy, g in the interval (0,T).
Then, the deviation ®(T;u,v) of u and v at time T satisfies
D(T;u,v) < |lug —voll + | f = gllL1(0.1:) + 42505 o, f)- (6.36)
PRrROOF. Argue as in Theorem 5 with Remark 6.13 instead of Lemma 6.11. &

The following lemma establishes (6.27) in a weak context where (6.23) and
(6.24) are only known to hold in the sense of distributions. This is not a difficult
task because of the simple geometry of Qf 1 defined in (2.9).

Lemma 6.15 (A Weak Divergence Theorem) Let e = (e1,e2) and h =
(hy, hy) be integrable vector fields in (—e, T) x (0,T) with

s e (s, t) € CV([—¢,T]) for a.e. t € (0,T),
t i eo(s,t) € C°([0,T]) for a.e. s € (—&,T).
If they satisfy (6.23) and (6.24), then (6.27) holds.

(6.37)

PROOF. Let us start from (6.23) in the equivalent integral form (4.37) with
a:=t—e¢, f:=tforae te|0,T]:

t
er(t,t) — ex(t —&,1) +/ hu(s,t)ds < 0. (6.38)
t—e

If we integrate this inequality from t =0 to t =T, we get

/OT <e1(t,t) et — s,t)) dt +/Q hy (s, t) ds dt < 0. (6.39)

6,1
We now write the integral form of (6.24) between « = sV 0and 8 = (s+¢) AT,
and thereby obtain as before for a.e. s € (—¢,T)

(s+e)AT
eg(s,(8+6)/\T)—62(8,8\/0)+/ ha(s,t)dt <0.

sV0

Finally we perform another integration w.r.t. s from —e to T

/T(eg(s,(s—l—a)/\T)—eg(s,s\/O))ds—i-/ ho(s,t)dsdt <0.  (6.40)

—€ QS

We observe that the first integral of this inequality can be rewritten as

/T (e2(8, (s+e)AT)—eq(s,sV 0)) ds =

7T T 0 T (6.41)
/ ex(t —e.1) dt+/ e(s,T) ds—/ e(s,0) ds —/ ex(t, 1) dt.
0 T—e —€ 0
Substituting (6.41) into (6.40), and adding (6.39), we get (6.27). |
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7 A Posteriori and A Priori Error Estimates

In this section we derive error estimates, both a posteriori and a priori, for the
discrete solutions (1.4), (1.5) of the implicit Euler scheme (IS;) and the explicit
Euler method (ES;), as well as the Yosida regularization of §5.3.

7.1 TImplicit Euler Method

Theorem 1 for (IS1) could be easily deduced as a direct application of Theorem
5, but with a stability constant 2v/2 instead of 2 (see Theorem 1). To show a
constant 2, we present first a slight refinement of the stability estimate (6.35).

Lemma 7.1 (Strong Stability) Let {U,}Y_,,{V,}_, be the discrete solu-
tions of the implicit Euler scheme (IS123) with respect to the initial values
Uo, Vo and the discrete source terms {F,}N_;, {G,}N_,. Then

sup 1Un = Vil < |Uo = VoIl + [|IF = Gll L1 0,1:2) (7.1)
and
1 _
sup —Un = Un—all < [F1 = §(Uo)|| + Var I = p(Up, ). (7.2)

In addition,
t—sl<e = |U®)-Us)| < 2w(e/2; Up, F)

<
< e(F1 = $(Uo)| + Var F).

(7.3)
PROOF. We first note that (7.1) follows directly from the accretiveness (ISs3)
of §, which gives
WUn — Vol < | Un—1 = Vooa|| + ol Fn — Gull Vn=1,...,N. (7.4)
In order to show (7.2), let us set
U_1:=Uy, Fo:=FU0), m>0, (7.5)

so that (IS;) holds also for n = 0. Taking the difference of two consecutive
discrete equations (IS1), and using (4.6b), we get

[Trl_l(Un - Un*l) - 7—7:_11(Un71 - Unfg) — (Fn — anl); Un — Un71]7
+ [g(Un) - S(Un71)7 Un - Un71]+ S 0.
Hence, by the accretiveness (IS3) of § and (4.2b),
1

Tn—1

1
? HUn _Un—IH - ||Un—1 _Un—2|| - ||Fn _Fn—IH <0 Vv1i<n<N.

Summing over n, for n =1 to n =m < N, we arrive at (7.2).
Since V(t) is continuous and piecewise linear, and

o Vn - anl

Tn

V'(t) Vie (tnot,tn),
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then (7.2) yields
t—s|<e = V() =V <e(IGr = (Vo) + VarG).
Therefore

[U#) = U(s)| <2 sup [[U(r) =V (r)[[+[[V(E) =V (sl
rel0,T]

< 2(|1Us = Vol + IF = Glluo.) ) +p(Vo, G).
Taking the infimum with respecto to Vy and G, (4.56) and (4.51) imply (7.3),
and conclude the proof. |

Corollary 3 (Error Estimates) Let u be the integral solution of (CP). Let
{U}N_, be the solution of (IS123) and let Uy € D(F). The following a poste-
riort error estimate is valid

[u(T) = U(T)I| < lluo = Uoll + 1.f = Fllzio,m:) + & (Uo, F), (7.6)
where the estimator & (Uy, F) is given by

N
& (Uy, F) = 49(5 > 7allUn = Un—all; Uo, F)
n=1

- (7.7)
12, N 1/2
<2(|1F = 3(00) |+ Var F) (S mllUn = Unal])
n=1
Moreover, the following a priori estimate holds
N —
N 7ullUn = Unal < T(||F1 —FU)| + Var(F))T. (7.8)
n=1

PROOF. In view of Theorem 2 and Example 6.2, the pair u := (||U — w||,U)
is a strong solution w.r.t. Uy, F' of (CP) with A, = %ZnNzl TallUn — Upn—1]|.
Moreover, (7.3) implies

][T @) = U < 5 (17 - §(W0) | + VarF). (7.9)

Since the pair v = (|ju — w||,u) is a relaxed solution w.r.t. ug, f of (CP) with
A, =0, applying Corollary 1, we get

T T B
F @ -velds< f o (Jum) - 0]+ 6us) ds
T-e T—e
_ 2
< luo — Uol| + [|f = Fllz10,7;) + 2w(e/4; Uo, F) + gAu-
Adding this estimate with (7.9), we readily obtain
[U(T) —w(T)|| < lluo = Uoll + |I.f = Fllr1(0,7;)

N
1 (7.10)
+ 4w(‘€/47 U07F) + g E TnHUn - Un—1||~

n=1

Finally, (7.7) follows upon taking the infimum w.r.t. € > 0 and using (7.3). On
the other hand, (7.8) is a direct consequence of (7.2). |
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Remark 7.2 If we were to use Remark 6.12, instead of Lemma 7.1, then (7.9)
would have the additional summand %Au. Consequently, the last term in (7.10)
would have a factor % which, after optimization in e, would lead to the worse

stability constant 2v/2 mentioned at the beginning of §7.1.

7.2 Explicit Euler Method

We now consider the solution of the explicit Euler scheme (ES;). From Example
6.3, we see that the couple u := (U, U), with U defined in (5.4), is a weak relaxed
solution w.r.t. Uy, F of (CP). However, a direct application of Theorem 5 would
give an a priori estimate in terms of ug, f. To get around, we need a stability
estimate for explicit discrete solutions similar to that of Lemma 7.1.

Lemma 7.3 (Strong Stability) Let {U,}Y_,,{V,}_, be the discrete solu-
tions of the Explicit Euler scheme (ESi23) with respect to the initial values
Uo, Vo and discrete source terms {F,}N_, {G}\_,. Then

7slup 1Un = Vall < Uo = Voll + | F = G| L1 (0.7:2) (7.11)
and U U
sup M < ||Fy —§(Uy)|| + Var F. (7.12)
n=1,...,N Tn

In addition,

[t—s|<e = |U@t) —U(s)| <2w(e/2; Uy, F)

< (I - 3] + VarF). )

PROOF. We first observe that (7.11) follows directly from the explicit contrac-
tivity (ES3) of §, or equivalently (4.19). Forn=1,..., N we set
Wn =Up1+ Tn—an - Tn—lS(Un—l)v

so that
Un - Un—l o Wn - U’rL—l

Tn Tn—1

Using again (4.19) yields
||Wn - Un—l - Tn—l(Fn - Fn—l)H S HUn—l - Un—2||7
whence

U, —U,_ Wy —U,— Up1—U,_
Tn Tn—1 Tn—1
In order to deduce (7.12), we set U_; := Uy, Fy := F(Up), and observe that in

this way (ESp) holds for n = 0 as well. We next sum up (7.14), from n = 1 to
n =m < N, to obtain

Up, — U S
”771” <|Fy = FWo)l + > 1Fo = Fucall Vm=1,... N.
m n=2
This gives (7.12). We finally proceed as in Lemma 7.1 to prove (7.13). |
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Corollary 4 (Error Estimates) Let (ESa3) be valid so that {U,}N_,, solu-
tion of the explicit scheme (ES1), be well defined starting from Uy € %. Let
U,U be defined as in (1.4), (1.5) and u be the (strong) solution of (CP). Then

[u(T) = U(T)I| < [luo — Vol + 1f = Fllzao,mi) + & (Uo, F), (7.15)
where the a posteriori error estimator & (Uy, F) satisfies (7.7) and (7.8).

PROOF. According to Theorem 3 and Example 6.3, u = (U,U) is a weak
relaxed solution w.r.t. Uy, F' in (0,T"), with discrepancy A, = % 25:1 TallUn —
U,—1]|- On the other hand, the pair v = (|Jlu—w||, u) is a strong relaxed solution
with A, = 0. Therefore, applying Corollary 1, in conjunction with Lemma 7.3,
and arguing as in Corollary 3 leads to (7.15). ]

7.3 Yosida Regularization

We conclude this paper with an error estimate for the Yosida regularizion of
§4.1(d). As in Definition 4.10 we set

w(e; f) == inf{||f — Yo +elVlBvomra v € BV(0,T; @)}7 (7.16)
which obviously satisfies
wie; f) <ellfllavomre YfeBV(0,T;%). (7.17)

Corollary 5 (Error Estimates) Let u, be the (strong) solution of (5.8) and
let u be the integral solution of (CP). Then

sup ||u(t) —u, ()] < 3w(%7';f) + 49(%7’\/8116-,— + TW(%T; ) uo,f> (7.18)
e[0T

< 27| fllBv(o,r;8) + 2\/5((7\/&1"% + 7| fll v (0,7:2) ) p(u0, f)) . (7.19)

[N

In particular, when f =0, we have

sup_[Jut) — ur (0] < 49718+ (wo) s 0,0) < 2VOrTF(wo)|.  (7.20)

t€[0,T]

PROOF. In light of Theorem 4 and Example 6.4, the couple v = (|lv; —w||, 7;),
defined in (5.10) with v, = u, —7f; and 0, = J-(u;), is a strong relaxed solution
of (CP) w.r.t wo, fr with discrepancy A, = 7 Varv,. Since u = (|ju — w||, u) is
a weak relaxed solution of (CP) w.r.t ug, f with A, =0 and

D(T;u,v) 2 ||[u(T) = ur (T) = 7f(T)|| 2 [[w(T) — ur (T)|| — 7l /(T
we obtain from Corollary 2

[u(T) = ur (D) < 7 (D) +D(T; w, v)
< TIE DI+ 1f = Frllzio,ri) +4Q(5 Var vy ug, f).

Now we observe that

IO < lzromay, 1 = frlleorz <20fllorz,  (721)
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and, invoking (5.9) and f € BV (0,T; %),

D < Vo £ = f  Follion < 7(Var f4IFO). (722
Since the map f +— f; defined by (5.9) is linear, we easily get

Tlf @+ 1f = Frllzsorm <
inf {315 = Yl + 20 (Varw + [9(O)) } = 3(3ri ).

YEBV (0,T;%

(7.23)

Analogously
TVar fr = ||f — frlzi07m.m) < 20T f),
and in particular

5 Varv, < %(VaruT + TV&I‘f-,—) < %TV&I‘UT + Tw(%T;f).

We thus obtain (7.18); taking into account (6.14) and (7.17), we also get (7.19).
Finally, (7.20) follows by observing that p(ug,0) = ||§(uo)|| and

Varur <T sup |87 (ur)|| < T8+ (uo)l| < T[F(uo)ll, (7.24)
te[0,T]
where the last inequality results from (4.17). This concludes the proof. |
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